
<?xml version="1.0" encoding="UTF-8" ?><Rts27 xmlns:xsi="http://www.w3.org/2001/XMLSchema-
instance"><venueInfo><globalVenue>9695002I9DJHZ3449O66</globalVenue></venueInfo><reporti
ngRange><startDate>2020-01-01+00:00</startDate><endDate>2020-03-
31+00:00</endDate></reportingRange><marketSegment><marketSegmentInfo><MIC>0</MIC></m
arketSegmentInfo><table1/><instrumentRtsTables><table2><name>ABIBB 4.915 
01/29/46</name><identifier><ID>XS1351803355</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JYKRE 0  1/4  
04/01/21</name><identifier><ID>XS1385173734</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHNHAN 3  7/8  
03/24/26</name><identifier><ID>US82460EAJ91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WLTW 3  1/2  
09/15/21</name><identifier><ID>US89641UAD37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWL 4.2 
04/01/26</name><identifier><ID>US651229AW64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CARDFP 2  3/8  
09/16/24</name><identifier><ID>FR0013142536</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YPFDAR 8  1/2  
03/23/21</name><identifier><ID>USP989MJBG51</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYY 3.3 
07/15/26</name><identifier><ID>US871829BC08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 3  1/2  
07/23/20</name><identifier><ID>US71654QBU58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA 3  3/8  
07/06/47</name><identifier><ID>XS1346228577</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DIBUH 3.6 
03/30/21</name><identifier><ID>XS1387925958</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NK 1  7/8  
03/31/28</name><identifier><ID>FR0013143351</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCAIM 3  3/4  
03/29/24</name><identifier><ID>XS1388625425</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BNP 7  
5/8  
PERP</name><identifier><ID>USF1R15XK441</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table4><row><simpleAvgPx>104.975</simpleAvgPx><avgPx>104.980332</a
vgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>11075425</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5275000</medianFilledVo
lume><medianOrderedVolume>5050000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>1.091</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>1.091</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>RAILUA 9  7/8  
09/15/21</name><identifier><ID>XS1374118658</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 3.8 
03/15/22</name><identifier><ID>US00206RDB50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>73000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OMC 3.6 
04/15/26</name><identifier><ID>US68217FAA03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OXY 2.6 
04/15/22</name><identifier><ID>US674599CK94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.45 
06/01/21</name><identifier><ID>IT0005175598</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMUS 6 
04/15/24</name><identifier><ID>US87264AAQ85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UBS Float 
04/14/21</name><identifier><ID>USG91703AJ00</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 3 
04/15/21</name><identifier><ID>USG91703AH44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 2  1/8  
04/06/20</name><identifier><ID>DE000A18ZSF5</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ISCTR 5  3/8  
10/06/21</name><identifier><ID>XS1390320981</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5  5/8  



01/23/46</name><identifier><ID>US71654QBX97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IFIM Float 
02/16/21</name><identifier><ID>IT0001304010</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 4  1/4  
01/15/25</name><identifier><ID>US71654QBV32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 7.7 
05/15/97</name><identifier><ID>US345370BS81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TD 2  1/8  
04/07/21</name><identifier><ID>US89114QBG29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
03/17/21</name><identifier><ID>IT0005163644</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>
50235</volume><tradeTime>2020-01-
29T16:46:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.548203</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-



30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
6028</volume><tradeTime>2020-01-
30T16:34:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.554298</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.484035</price><volu
me>114551</volume><tradeTime>2020-01-
31T17:00:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6101</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>1
00500</volume><tradeTime>2020-02-
03T16:34:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.620903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
84403</volume><tradeTime>2020-02-
04T16:39:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.708374</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.478</price><volume
>50239</volume><tradeTime>2020-02-
05T16:55:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.667099</refPx></row></table3><table
4><row><simpleAvgPx>100.6115</simpleAvgPx><avgPx>100.6916</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>251729</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>125000</medianFilledVolume><medianOrderedVolume>1
25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4475</price><volum
e>160716</volume><tradeTime>2020-02-
06T16:42:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.641197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
100490</volume><tradeTime>2020-02-
10T16:53:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.746399</refPx></row></table3><table
4><row><simpleAvgPx>100.57</simpleAvgPx><avgPx>100.63</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>805040</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.494375</price><volu
me>128632</volume><tradeTime>2020-02-
11T16:40:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.763069</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
40192</volume><tradeTime>2020-02-
12T16:41:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.752289</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.467143</price><volu
me>140654</volume><tradeTime>2020-02-
13T16:41:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.728104</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
200900</volume><tradeTime>2020-02-
14T16:41:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.437302</refPx></row></table3><table
4><row><simpleAvgPx>100.525</simpleAvgPx><avgPx>100.5625</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>804500</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu



mOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
94451</volume><tradeTime>2020-02-
17T16:36:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.494102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.454505</price><volu
me>182827</volume><tradeTime>2020-02-
19T16:38:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7155</refPx></row></table3><table4>
<row><simpleAvgPx>100.527253</simpleAvgPx><avgPx>100.468911</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>202947.
20001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>101000</medianFilledVolume><medianOrdered
Volume>101000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.449091</price><volu
me>154691</volume><tradeTime>2020-02-
20T16:50:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.721153</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.34375</price><volu
me>32110</volume><tradeTime>2020-02-
25T16:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.679001</refPx></row></table3><table
4><row><simpleAvgPx>100.411875</simpleAvgPx><avgPx>100.44697</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>13259
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>66000</medianFilledVolume><medianOrderedVolum
e>66000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-



26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
132633</volume><tradeTime>2020-02-
26T16:35:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.680397</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table4><row><simpleAvgPx>100.47033</simpleAvgPx><avgPx>100.473626
</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numEx
ecTrades><totalValue>1695994.800012</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>844000</media
nFilledVolume><medianOrderedVolume>844000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.324242</price><volu
me>66213</volume><tradeTime>2020-03-
03T16:38:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.590202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.86</price><volume>6
5907</volume><tradeTime>2020-03-
09T16:47:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.362801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>FDX 1 
01/11/23</name><identifier><ID>XS1319814577</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMO 3 
04/15/23</name><identifier><ID>US883556BN17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RRC 4  7/8  
05/15/25</name><identifier><ID>US75281AAS87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CKHH 1  1/4  
04/06/23</name><identifier><ID>XS1391085740</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOYOTA 1.9 
04/08/21</name><identifier><ID>US89236TCZ66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 2.8 
04/11/26</name><identifier><ID>USU09513GM51</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BTPS 0.4 
04/11/24</name><identifier><ID>IT0005174906</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MMBFP 2  3/4  
04/13/23</name><identifier><ID>FR0013153160</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ABNAN
V 1 
04/13/31</name><identifier><ID>XS1394791492</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENIIM 0 
04/13/22</name><identifier><ID>XS1394957309</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.73999999999999</pri
ce><volume>191480</volume><tradeTime>2020-03-
27T14:37:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.20269999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>5.551</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>5.551</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>OLAMSP 4  1/2  
04/12/21</name><identifier><ID>XS1394068693</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
09/18/25</name><identifier><ID>XS1269079825</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.58</price><volume>2
8974</volume><tradeTime>2020-02-
12T13:23:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.28138</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolu



me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.142</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.142</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.90000000000001</pri
ce><volume>96900</volume><tradeTime>2020-02-
25T10:29:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.817207</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MNDILN 1  1/2  
04/15/24</name><identifier><ID>XS1395010397</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LKQ 3  7/8  
04/01/24</name><identifier><ID>XS1395004408</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-
31+00:00</tradeDate><table4><row><simpleAvgPx>99.44</simpleAvgPx><avgPx>99.44</avgPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>1988800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><m



edianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>JAPTOB 2 
04/13/21</name><identifier><ID>XS1394760182</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 7  3/8  
05/01/26</name><identifier><ID>USF6628RAA17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARMK 5  1/8  
01/15/24</name><identifier><ID>US038522AK47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
PEUGOT 2  3/8  



04/14/23</name><identifier><ID>FR0013153707</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DLR 2  5/8  
04/15/24</name><identifier><ID>XS1395180802</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.539</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.539</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>AFRIBK 8  1/8  
10/19/20</name><identifier><ID>XS1390060546</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CHTR 5  3/4  
02/15/26</name><identifier><ID>USU12501AN96</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 0  3/4  
04/15/24</name><identifier><ID>XS1396261338</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GEO 6 
04/15/26</name><identifier><ID>US36162JAB26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BURLN 6  1/8  
10/26/24</name><identifier><ID>XS1391063424</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
FRTR 1  3/4  
05/25/66</name><identifier><ID>FR0013154028</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DNFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table4><row><simpleAvgPx>158.81</simpleAvgPx><avgPx>158.81</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>47643000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>15000000</medianFilledVolum
e><medianOrderedVolume>15000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.59</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.59</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>ALNTF 8  3/4  
04/16/26</name><identifier><ID>XS1396282177</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISCODV 2.468 
04/13/21</name><identifier><ID>XS1382636493</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAFP Float 
04/20/21</name><identifier><ID>FR0013155868</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BPCEGP 2  7/8  
04/22/26</name><identifier><ID>FR0013155009</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.584</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.584</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>VMED 5  1/2  
08/15/26</name><identifier><ID>USG9371KAB64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CENEXP 2.293 
04/23/21</name><identifier><ID>XS1391407969</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRBANK 11 
02/09/21</name><identifier><ID>XS1314345965</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUNSHG 4  1/2  
04/20/26</name><identifier><ID>XS1394990003</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBESM 1  1/8  
04/21/26</name><identifier><ID>XS1398476793</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.75</price><volume>



317250</volume><tradeTime>2020-01-
20T13:33:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.85795</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.549</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.549</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>MRLSM 2.225 
04/25/23</name><identifier><ID>XS1398336351</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.9</price><volume>1
05900</volume><tradeTime>2020-01-
24T12:02:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.0199</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.511</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.511</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>KIAMTR 3  1/4  
04/21/26</name><identifier><ID>USY47606AE16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2965000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2970000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KIAMTR 2  5/8  
04/21/21</name><identifier><ID>USY47606AD33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAC Float 
04/19/21</name><identifier><ID>US06051GFV68</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WFC 3 
04/22/26</name><identifier><ID>US949746RW34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
WFC Float 
04/26/21</name><identifier><ID>XS1400169428</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 2  1/2  
04/21/21</name><identifier><ID>US61746BEA08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALTICE 7  1/2  
05/15/26</name><identifier><ID>USL0178WAG70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KARLSB 5  1/4  
04/28/21</name><identifier><ID>DE000A2AATX6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEOROG 6  3/4  
04/26/21</name><identifier><ID>XS1319820384</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BZUIM 2  1/8  
04/28/23</name><identifier><ID>XS1401125346</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.04</price><volume>
212080</volume><tradeTime>2020-01-
20T16:29:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.87605</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>151000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MOLHB 
2  5/8  
04/28/23</name><identifier><ID>XS1401114811</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>74</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>74</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ACAF
P Float 
07/01/21</name><identifier><ID>US22532MAS17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LOXAM 3  1/2  
05/03/23</name><identifier><ID>XS1401324972</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82</price><volume>8200
0</volume><tradeTime>2020-03-
26T16:53:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.39095</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>SYDAU 3  5/8  
04/28/26</name><identifier><ID>USQ8809VAH26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM Float 
07/30/22</name><identifier><ID>IT0005120313</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.76</price><volume>
10476</volume><tradeTime>2020-01-
02T16:34:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.739197</refPx></row></table3><table
4><row><simpleAvgPx>104.755</simpleAvgPx><avgPx>104.750617</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>169696</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>81000</medianFilledVolume><medianOrderedVolume>8
1000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.68</price><volume>
10468</volume><tradeTime>2020-01-
06T16:31:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.874702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.815</price><volume
>62889</volume><tradeTime>2020-01-
07T16:35:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.860199</refPx></row></table3><table
4><row><simpleAvgPx>104.8325</simpleAvgPx><avgPx>104.828571</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>102732<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>49000</medianFilledVolume><medianOrderedVolume>4
9000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.825</price><volume
>20965</volume><tradeTime>2020-01-
08T16:39:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.8311</refPx></row></table3><table4>
<row><simpleAvgPx>104.8675</simpleAvgPx><avgPx>104.901943</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>221343.1<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>105500</medianFilledVolume><medianOrderedVolume>
105500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.84</price><volume>
10484</volume><tradeTime>2020-01-
09T16:56:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.848999</refPx></row></table3><table
4><row><simpleAvgPx>104.9</simpleAvgPx><avgPx>104.92</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>31476</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume>15000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.813333</price><volu
me>31443</volume><tradeTime>2020-01-
10T16:42:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.790802</refPx></row></table3><table
4><row><simpleAvgPx>104.851873</simpleAvgPx><avgPx>104.880089</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2349
31.400046</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>112000</medianFilledVolume><medianOrde
redVolume>112000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.811515</price><volu
me>34587</volume><tradeTime>2020-01-
13T16:44:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>104.691101</refPx></row></table3><table
4><row><simpleAvgPx>104.805758</simpleAvgPx><avgPx>104.81027</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>38779.
800016</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>18500</medianFilledVolume><medianOrdered
Volume>18500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.79</price><volume>
52395</volume><tradeTime>2020-01-
14T16:49:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.8843</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.775581</price><volu
me>45053</volume><tradeTime>2020-01-
15T16:43:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.855774</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.782615</price><volu
me>136217</volume><tradeTime>2020-01-
16T16:46:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.850502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.755</price><volume
>104755</volume><tradeTime>2020-01-
17T16:43:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.746902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.860164</price><volu
me>191894</volume><tradeTime>2020-01-
20T16:41:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.644096</refPx></row></table3><table
4><row><simpleAvgPx>104.980082</simpleAvgPx><avgPx>105.050294</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9275
94.099937</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>441500</medianFilledVolume><medianOrde



redVolume>441500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.793659</price><volu
me>85930</volume><tradeTime>2020-01-
21T16:37:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.834</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>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.67</price><volume>
52335</volume><tradeTime>2020-01-
22T16:57:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.917801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.68</price><volume>
104680</volume><tradeTime>2020-01-
23T16:45:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.899918</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.709091</price><volu
me>126697</volume><tradeTime>2020-01-
27T16:47:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.867744</refPx></row></table3><table
4><row><simpleAvgPx>104.685692</simpleAvgPx><avgPx>104.675711</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4417
31.500113</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>211000</medianFilledVolume><medianOrde
redVolume>211000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.785075</price><volu
me>70205</volume><tradeTime>2020-01-
28T16:52:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.868401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.99</price><volume>
83992</volume><tradeTime>2020-01-
29T16:43:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.899948</refPx></row></table3><table
4><row><simpleAvgPx>104.98</simpleAvgPx><avgPx>104.974848</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>346417</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>165000</medianFilledVolume><medianOrderedVolume>1
65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.964167</price><volu
me>125957</volume><tradeTime>2020-02-
03T16:36:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.0364</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.95875</price><volu
me>83967</volume><tradeTime>2020-02-
04T16:44:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.023903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.025</price><volume
>21005</volume><tradeTime>2020-02-
05T17:02:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.0951</refPx></row></table3><table4>
<row><simpleAvgPx>105.080491</simpleAvgPx><avgPx>105.118504</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>133500.
499991</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>63500</medianFilledVolume><medianOrdered
Volume>63500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.17</price><volume>
10517</volume><tradeTime>2020-02-
06T16:42:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.209801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.17</price><volume>
21034</volume><tradeTime>2020-02-
07T16:47:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.187698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.24988</price><volu
me>87357</volume><tradeTime>2020-02-
10T16:53:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.218201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.2125</price><volum
e>84170</volume><tradeTime>2020-02-
11T16:40:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.2575</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.146234</price><volu
me>80962</volume><tradeTime>2020-02-
18T16:37:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.108498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.16</price><volume>
10516</volume><tradeTime>2020-02-
19T16:38:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.153038</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.39</price><volume>
10539</volume><tradeTime>2020-02-
20T16:50:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.477539</refPx></row></table3><table
4><row><simpleAvgPx>105.635</simpleAvgPx><avgPx>105.721935</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>32773.8<



/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>15500</medianFilledVolume><medianOrderedVolume>1
5500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.6</price><volume>7
9200</volume><tradeTime>2020-02-
21T16:37:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.8246</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.65</price><volume>
3169</volume><tradeTime>2020-02-
25T16:56:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.035301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.29</price><volume>
42116</volume><tradeTime>2020-02-
26T16:41:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.210838</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.2</price><volume>4
3132</volume><tradeTime>2020-02-
28T16:43:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.856903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.27</price><volume>
1052</volume><tradeTime>2020-03-
04T16:57:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.719101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.843469</price><volu
me>50883</volume><tradeTime>2020-03-
06T17:01:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>104.9282</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
00</volume><tradeTime>2020-03-
09T16:47:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.324303</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.17</price><volume>
7081</volume><tradeTime>2020-03-
10T16:36:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.557816</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.272941</price><volu
me>17046</volume><tradeTime>2020-03-
19T16:41:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.010002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>BKMBOM 3  3/4  
05/03/21</name><identifier><ID>XS1402946328</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HUN 5  1/8  
11/15/22</name><identifier><ID>US44701QBD34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ARNDTN 1  1/2  



05/03/22</name><identifier><ID>XS1403685636</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2.8 
01/27/26</name><identifier><ID>FR0013076353</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.5</price><volume>1
33705</volume><tradeTime>2020-01-
06T14:35:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.814102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>5.271</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.271</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>410000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>57</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>57</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>GRUPOS 5  1/2  
04/29/26</name><identifier><ID>USG42036AB25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 2  1/4  
05/10/21</name><identifier><ID>CH0319416001</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 4  1/4  
05/05/26</name><identifier><ID>XS1404902535</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BPLN 
3.119 
05/04/26</name><identifier><ID>US05565QDB14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PM 2  1/8  
05/10/23</name><identifier><ID>US718172BU28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BKTSM 8  5/8  
PERP</name><identifier><ID>XS1404935204</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90</price><volume>1800
00</volume><tradeTime>2020-03-
20T10:19:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.05435</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.593</meanTimeAcceptToExecSecs><medianTimeAccep



tToExecSecs>0.593</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SABSM 5  5/8  
05/06/26</name><identifier><ID>XS1405136364</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table4><row><simpleAvgPx>121.5125</simpleAvgPx><avgPx>121.5125</av
gPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>5346550</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2200000</medianFilledVolu
me><medianOrderedVolume>2200000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.723</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.723</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>16.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>121.4</price><volume>9
71200</volume><tradeTime>2020-01-
13T10:01:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>121.3679</refPx></row></table3><table4>
<row><simpleAvgPx>121.47</simpleAvgPx><avgPx>121.47</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1943520</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>800000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.8715000000000001</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.8715000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>F 3.096 
05/04/23</name><identifier><ID>US345397XZ10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 1 
05/17/23</name><identifier><ID>FR0013169778</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>7280
</volume><tradeTime>2020-03-
24T16:45:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>94.10299999999999</refPx></row></table
3><table4><row><simpleAvgPx>91.940333</simpleAvgPx><avgPx>92.4105</avgPx><highPx>93.821
</highPx><lowPx>91</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>25874.94</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>80
00</medianFilledVolume><medianOrderedVolume>8000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>38.6035</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>38.6035</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>20.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>20.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.3</price><volume>66
01</volume><tradeTime>2020-03-
27T16:44:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.0046</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.555</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>50</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>50</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.34999999999999</pri
ce><volume>2800</volume><tradeTime>2020-03-
31T15:11:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.77160000000001</refPx></row></table
3><table4><row><simpleAvgPx>93.325</simpleAvgPx><avgPx>93.325</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5599.5
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>
3000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.5815</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.5815</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>21.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GME 6  3/4  
03/15/21</name><identifier><ID>USU36328AB58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HBI 4  5/8  
05/15/24</name><identifier><ID>USU24437AD43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFCM 0 
06/16/20</name><identifier><ID>FR0010892570</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.071999999999999</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.071999999999999</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>ACAFP 0 
02/02/20</name><identifier><ID>FR0011171065</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.372</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.372</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 1.615 
05/11/23</name><identifier><ID>XS1409362784</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.15</price><volume>
303450</volume><tradeTime>2020-01-
17T09:32:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3856</refPx></row></table3><table4>
<row><simpleAvgPx>101.25</simpleAvgPx><avgPx>101.25</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>607500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.5639999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.5639999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
9.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>9.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOMMUN 0  5/8  
05/11/26</name><identifier><ID>XS1408351887</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.7 
05/09/23</name><identifier><ID>US37045XBK19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRTHK 2  7/8  
05/13/21</name><identifier><ID>XS1403567602</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TPKLN 4  1/2  
09/07/23</name><identifier><ID>XS1407695680</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GESTSM 3  1/2  
05/15/23</name><identifier><ID>XS1409497283</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 1  7/8  
05/10/21</name><identifier><ID>US822582BS00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EFX 3  1/4  
06/01/26</name><identifier><ID>US294429AL98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 2  7/8  
05/10/26</name><identifier><ID>US822582BT82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENTEN 1  1/8  
05/12/21</name><identifier><ID>XS1409512693</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS Float 
11/26/25</name><identifier><ID>XS1280111961</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>D
B 3  3/8  
05/12/21</name><identifier><ID>US25152R5F60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 2.3 
05/14/21</name><identifier><ID>US00287YAU38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 2.85 
05/14/23</name><identifier><ID>US00287YAX76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 4.45 
05/14/46</name><identifier><ID>US00287YAW93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CVX 2.954 
05/16/26</name><identifier><ID>US166764BL33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
02/28/21</name><identifier><ID>IT0005161325</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>
10074</volume><tradeTime>2020-01-
02T16:34:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.80215</refPx></row></table3><table4
><row><simpleAvgPx>100.726667</simpleAvgPx><avgPx>100.721667</avgPx><highPx>100.74</hig
hPx><lowPx>100.72</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>120866</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100
00</medianFilledVolume><medianOrderedVolume>10000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.72</price><volume>
40288</volume><tradeTime>2020-01-
03T16:35:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.80225</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.746667</price><volu
me>151120</volume><tradeTime>2020-01-
07T16:34:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7853</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
20132</volume><tradeTime>2020-01-
08T16:39:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8</refPx></row></table3><table4><ro
w><simpleAvgPx>100.698</simpleAvgPx><avgPx>100.714286</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>70500</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>35000</medianFilledVolume><medianOrderedVolume>35000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.746</price><volume
>100746</volume><tradeTime>2020-01-
10T16:42:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7878</refPx></row></table3><table4>
<row><simpleAvgPx>100.825</simpleAvgPx><avgPx>100.84129</avgPx><highPx>100.889</highPx>
<lowPx>100.746</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>312608</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000
</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.07</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>4.07</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.747273</price><volu
me>110821</volume><tradeTime>2020-01-
14T16:49:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8001</refPx></row></table3><table4>
<row><simpleAvgPx>100.813636</simpleAvgPx><avgPx>100.848936</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>473989.
99997</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>235000</medianFilledVolume><medianOrdered
Volume>235000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>
50355</volume><tradeTime>2020-01-
15T16:43:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.78715</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.69</price><volume>
110759</volume><tradeTime>2020-01-
16T16:46:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.78325</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.693333</price><volu
me>60415</volume><tradeTime>2020-01-
17T16:43:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.78985</refPx></row></table3><table4
><row><simpleAvgPx>100.706667</simpleAvgPx><avgPx>100.697143</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>70487.



99997999999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>35000</medianFilledVolume><medianOr
deredVolume>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.703333</price><volu
me>30210</volume><tradeTime>2020-01-
20T16:41:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7801</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.72</price><volume>
120864</volume><tradeTime>2020-01-
21T16:36:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.79795</refPx></row></table3><table4
><row><simpleAvgPx>100.793333</simpleAvgPx><avgPx>100.870818</avgPx><highPx>100.88</hig
hPx><lowPx>100.72</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>2219158</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>12
0000</medianFilledVolume><medianOrderedVolume>120000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.672</price><volume
>50336</volume><tradeTime>2020-01-
22T16:57:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.77335</refPx></row></table3><table4
><row><simpleAvgPx>100.711</simpleAvgPx><avgPx>100.742642</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>533936</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>265000</medianFilledVolume><medianOrderedVolume>2
65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7825</price><volum
e>161252</volume><tradeTime>2020-01-
24T16:47:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.802</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>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.84</price><volume>
30252</volume><tradeTime>2020-01-



27T16:46:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7974</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>
50405</volume><tradeTime>2020-01-
28T16:51:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8299</refPx></row></table3><table4>
<row><simpleAvgPx>100.83</simpleAvgPx><avgPx>100.825</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>80660</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolume>40000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.83875</price><volu
me>80671</volume><tradeTime>2020-01-
30T16:42:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.78415</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table4><row><simpleAvgPx>100.844921</simpleAvgPx><avgPx>100.85108
9</avgPx><highPx>100.89</highPx><lowPx>100.800083</lowPx></row></table4><table6><row><n
umOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>3983617.9996</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>975000</medianFilledVolume><medianOrderedVolume>975
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30.001</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>30.001</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.85</price><volume>
90765</volume><tradeTime>2020-02-
07T16:50:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7515</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79</price><volume>
191501</volume><tradeTime>2020-02-
10T16:53:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.75305</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79</price><volume>
10079</volume><tradeTime>2020-02-
11T16:40:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.75885</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>255000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.803889</price><volu
me>181447</volume><tradeTime>2020-02-
12T16:41:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.75725</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.772</price><volume
>50386</volume><tradeTime>2020-02-
18T16:37:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7374</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><volume>
50380</volume><tradeTime>2020-02-



19T16:38:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7561</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><volume>
80608</volume><tradeTime>2020-02-
20T16:50:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6969</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.693333</price><volu
me>90623</volume><tradeTime>2020-02-
21T16:37:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7259</refPx></row></table3><table4>
<row><simpleAvgPx>100.771667</simpleAvgPx><avgPx>100.843254</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2107623
.99997</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>1045000</medianFilledVolume><medianOrdere
dVolume>1045000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.72</price><volume>
30216</volume><tradeTime>2020-02-
24T16:43:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.71685</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.705556</price><volu
me>90635</volume><tradeTime>2020-02-
25T16:55:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6931</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.538</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.538</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79</price><volume>



80632</volume><tradeTime>2020-02-
27T16:42:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6705</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.341429</price><volu
me>70239</volume><tradeTime>2020-03-
02T16:43:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.648</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>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>2
0120</volume><tradeTime>2020-03-
03T16:38:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6575</refPx></row></table3><table4>
<row><simpleAvgPx>100.48</simpleAvgPx><avgPx>100.52</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>30156</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume>20000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
50240</volume><tradeTime>2020-03-
05T16:51:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6434</refPx></row></table3><table4>
<row><simpleAvgPx>100.475</simpleAvgPx><avgPx>100.478333</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60287</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>3000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><volume>1



9988</volume><tradeTime>2020-03-
09T16:47:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.5698</refPx></row></table3><table4>
<row><simpleAvgPx>100.17</simpleAvgPx><avgPx>100.379091</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>441668</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>220000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48999999999999</pri
ce><volume>9949</volume><tradeTime>2020-03-
16T16:36:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.57</refPx></row></table3><table4><r
ow><simpleAvgPx>99.47</simpleAvgPx><avgPx>99.46333300000001</avgPx></row></table4><tab
le6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>29839<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume>1
5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25</price><volume>9
925</volume><tradeTime>2020-03-
18T16:40:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.531799</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>NAB Float 
04/19/21</name><identifier><ID>XS1412416486</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GT 5 
05/31/26</name><identifier><ID>US382550BF73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ABXCN 6  3/8  
03/01/33</name><identifier><ID>US725906AH40</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANSCF 1 
05/26/21</name><identifier><ID>XS1413580579</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>MTXGR 0  1/8  
05/17/23</name><identifier><ID>DE000A2AAQB8</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-
03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.5</price><volume>3
43500</volume><tradeTime>2020-03-
31T10:21:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.27005</refPx></row></table3><table4
><row><simpleAvgPx>114.515</simpleAvgPx><avgPx>114.515</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>687090</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KHC 
2  1/4  
05/25/28</name><identifier><ID>XS1405784015</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 3  7/8  
PERP</name><identifier><ID>XS1413581205</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 1  1/2  
05/24/24</name><identifier><ID>XS1405782407</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.23999999999999</pri
ce><volume>424080</volume><tradeTime>2020-03-
31T13:22:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.46339999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>SAS Float 
PERP</name><identifier><ID>CH0006125253</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPEIM 4  1/4  
06/15/25</name><identifier><ID>IT0005108060</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.9</price><volume>4
116</volume><tradeTime>2020-01-
03T16:35:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.5065</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.67</price><volume>
45174</volume><tradeTime>2020-01-
10T16:42:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.034698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
02500</volume><tradeTime>2020-01-
21T16:09:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.235298</refPx></row></table3><table
4><row><simpleAvgPx>102.345</simpleAvgPx><avgPx>102.345</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>204690</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>9.212</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>9.212</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>65</meanTimeRequestT



oQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
02500</volume><tradeTime>2020-01-
22T14:44:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.145203</refPx></row><row><startTim
e>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.15096</price><volu
me>102150</volume><tradeTime>2020-01-
22T16:57:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.145203</refPx></row></table3><table
4><row><simpleAvgPx>102.32548</simpleAvgPx><avgPx>102.32548</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>204650.
96</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>81.337</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>81.337</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
8180</volume><tradeTime>2020-01-
23T16:45:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.237503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.71</price><volume>
8216</volume><tradeTime>2020-01-
31T16:58:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.888802</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>TFX 4  7/8  
06/01/26</name><identifier><ID>US879369AE63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>CHGRID 1  3/4  
05/19/25</name><identifier><ID>XS1402177601</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DNR 9 
05/15/21</name><identifier><ID>USU2481AAD01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2.8 
10/16/25</name><identifier><ID>FR0012891992</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.199</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.199</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>CVS 2  1/8  
06/01/21</name><identifier><ID>US126650CT50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
STT 1.95 
05/19/21</name><identifier><ID>US857477AV59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KCADEU 7  1/4  
05/15/21</name><identifier><ID>USG5222MAA39</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TFM 9  3/4  
05/01/23</name><identifier><ID>USU3144HAA87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NDAQ 1  3/4  
05/19/23</name><identifier><ID>XS1418630023</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BARY 2  3/8  
05/24/24</name><identifier><ID>BE6286963051</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 5.45 
06/15/23</name><identifier><ID>USU2526DAC30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>21000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 8  3/8  
05/23/21</name><identifier><ID>US71647NAP42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 6.02 
06/15/26</name><identifier><ID>USU2526DAD13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLCAU 4  1/2  
05/26/26</name><identifier><ID>XS1418635337</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 8  3/4  
05/23/26</name><identifier><ID>US71647NAQ25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>CC 7 
05/15/25</name><identifier><ID>US163851AD01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-



06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.1</price><volume>1
0110</volume><tradeTime>2020-01-
06T12:51:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.625298</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>1.3</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.3</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>TITIM 3  5/8  
05/25/26</name><identifier><ID>XS1419869885</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.1 
05/15/22</name><identifier><ID>IT0005188120</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 4.42 
06/15/21</name><identifier><ID>USU2526DAB56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 3.6 
05/25/23</name><identifier><ID>US404280BA69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
05/25/21</name><identifier><ID>US404280AZ20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BEKBBB 0 
06/09/21</name><identifier><ID>BE6286986284</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.34</price><volume>2
86020</volume><tradeTime>2020-03-
12T10:38:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>97.31895</refPx></row></table3><table4>
<row><simpleAvgPx>95.36499999999999</simpleAvgPx><avgPx>95.36499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>572190</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medi
anOrderedVolume>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.98999999999999</pri
ce><volume>551940</volume><tradeTime>2020-03-
24T10:00:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.355</refPx></row></table3><table4><r
ow><simpleAvgPx>92</simpleAvgPx><avgPx>92</avgPx></row></table4><table6><row><numOrdR
fq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1104000</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.40000000000001</pri
ce><volume>361600</volume><tradeTime>2020-03-
25T13:47:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.75585</refPx></row></table3><table4>
<row><simpleAvgPx>90.425</simpleAvgPx><avgPx>90.425</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>723400</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 1 
04/28/23</name><identifier><ID>XS1410519976</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEXFP 3  1/4  
05/26/21</name><identifier><ID>FR0013176294</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-
01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.38</price><volume>
1033800</volume><tradeTime>2020-01-
27T09:32:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.12765</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>4
12800</volume><tradeTime>2020-01-
31T15:28:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.9779</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.375</price><volume
>103375</volume><tradeTime>2020-02-
05T15:29:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.96805</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5639999999999999</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5639999999999999</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.59999999999999</pri
ce><volume>463000</volume><tradeTime>2020-03-
24T16:15:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.5162</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>4800
00</volume><tradeTime>2020-03-
26T15:17:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.65304999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.5</price><volume>97
500</volume><tradeTime>2020-03-
30T13:00:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.65935</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.617</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.617</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.001</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>VOD 0  3/8  
12/03/24</name><identifier><ID>CH0325429188</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 2  3/8  
12/14/21</name><identifier><ID>CH0323735669</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KALLPA 4  7/8  
05/24/26</name><identifier><ID>USP6040KAB37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FOURFN 11  1/4  
05/23/21</name><identifier><ID>XS1417876163</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7</price><volume>9
423</volume><tradeTime>2020-01-
27T16:47:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.679199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.3</price><volume>4
2120</volume><tradeTime>2020-01-
31T10:45:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.814499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.194</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.194</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7</price><volume>5
2350</volume><tradeTime>2020-02-
03T11:29:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.791992</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row><meanTimeAcceptToExecSecs>2.736</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>2.736</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.08</price><volume>
29422</volume><tradeTime>2020-02-
04T14:09:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.555199</refPx></row></table3><table
4><row><simpleAvgPx>104.985</simpleAvgPx><avgPx>105.013721</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>45155.9<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>21500</medianFilledVolume><medianOrderedVolume>2
1500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>3.504</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>3.504</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.75</price><volume>
125700</volume><tradeTime>2020-02-
24T10:30:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.387703</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>80000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.54</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.54</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.43</price><volume>
11487</volume><tradeTime>2020-02-
26T13:26:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.54866</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.479</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.479</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.25</price><volume>
83400</volume><tradeTime>2020-02-
27T09:39:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.177856</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>80000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.611</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.611</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.811</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.811</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.6870000000000001</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.6870000000000001</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>102
000</volume><tradeTime>2020-03-
03T12:50:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.75000799999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep



tToExecSecs>3.814</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.814</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>213000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>5
030</volume><tradeTime>2020-03-
06T10:31:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.81558200000001</refPx></row><row><
startTime>2020-03-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>9990</volume><tradeTime>2020-03-
06T13:19:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.81558200000001</refPx></row></table
3><table4><row><simpleAvgPx>100.25</simpleAvgPx><avgPx>100.133333</avgPx></row></table4
><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>15
020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>7500</medianFilledVolume><medianOrderedVolu
me>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>3.3065</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>3.3065</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ



uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>24000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>28000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.25</price><volume>1
7650</volume><tradeTime>2020-03-
27T14:21:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>69.850922</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.214</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.214</medianTimeAccept



ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.25</price><volume>8
5250</volume><tradeTime>2020-03-
31T15:08:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>70.16934999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.134</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>3.134</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>FTR 10  1/2  
09/15/22</name><identifier><ID>US35906AAW80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXSBIN 2  7/8  
06/01/21</name><identifier><ID>XS1410341389</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCOR 3  5/8  
05/27/48</name><identifier><ID>FR0013179314</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table4><row><simpleAvgPx>119.175</simpleAvgPx><avgPx>119.175</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>2383500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolu
me><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.645</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.645</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>NDASS 2  1/4  
05/27/21</name><identifier><ID>US65557DAR26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>DEGREE 7  1/4  
06/03/21</name><identifier><ID>XS1415758991</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 6  7/8  
PERP</name><identifier><ID>US404280BC26</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANZ Float 
06/01/21</name><identifier><ID>US05252BCL18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FTR 11 
09/15/25</name><identifier><ID>US35906AAZ12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 4  3/8  
01/03/27</name><identifier><ID>XS1426039696</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>675000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WBA 3.45 
06/01/26</name><identifier><ID>US931427AQ19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOORBK 6  1/4  
PERP</name><identifier><ID>XS1413609576</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FTR 8  7/8  
09/15/20</name><identifier><ID>US35906AAT51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
JWN 7 
01/15/38</name><identifier><ID>US655664AL45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFE 2  3/4  
06/03/26</name><identifier><ID>US717081DV27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRUFIN 5  1/4  
PERP</name><identifier><ID>XS1426796477</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
06/07/21</name><identifier><ID>US46625HRU67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JFBGR 7  3/4  
11/11/20</name><identifier><ID>DE000A161Y52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
RIFP 3  1/4  
06/08/26</name><identifier><ID>USF7061BAQ35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.25</price><volume>
210500</volume><tradeTime>2020-02-
04T14:47:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.942101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.6909999999999999</meanTimeAcceptToExecSecs>



<medianTimeAcceptToExecSecs>0.6909999999999999</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>AET 2.8 
06/15/23</name><identifier><ID>US00817YAV02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLBID 1  3/8  
06/09/21</name><identifier><ID>XS1431430740</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-
01-
29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.65000000000001</pri
ce><volume>493250</volume><tradeTime>2020-01-
29T09:51:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.85610200000001</refPx></row></table
3><table4><row><simpleAvgPx>98.675</simpleAvgPx><avgPx>98.675</avgPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>98675
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolu
me>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.5580000000000001</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.5580000000000001</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>34.25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.7</price><volume>98
700</volume><tradeTime>2020-02-
06T14:13:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.96299999999999</refPx></row></table
3><table4><row><simpleAvgPx>98.84999999999999</simpleAvgPx><avgPx>98.84999999999999</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>197700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolu
me><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.341</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.341</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>37.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>OI 5 
01/15/22</name><identifier><ID>USU6S19GAB37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SESGFP 4  5/8  
PERP</name><identifier><ID>XS1405777746</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUM 5 
06/01/24</name><identifier><ID>USU4866DAA10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COMQAT 3  1/4  
06/13/21</name><identifier><ID>XS1432416029</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANNGR 0  7/8  
06/10/22</name><identifier><ID>DE000A182VS4</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>101.8075</simpleAvgPx><avgPx>101.842222</
avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>9165800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4500000</medianFilledVo
lume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.27</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.27</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TEN 5 
07/15/26</name><identifier><ID>US880349AR61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMNB 3  1/2  
06/13/21</name><identifier><ID>XS1431302741</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFQFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77.98999999999999</pri
ce><volume>233970</volume><tradeTime>2020-03-
24T10:04:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>78.52636699999999</refPx></row></table
3><table4><row><simpleAvgPx>78</simpleAvgPx><avgPx>78</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>468000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SUMIBK 
1.546 
06/15/26</name><identifier><ID>XS1426022536</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANZ 6  3/4  
PERP</name><identifier><ID>USQ08328AA64</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SPSNSW 0  1/4  
06/16/23</name><identifier><ID>CH0328111569</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2095000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAR 2.3 
01/15/22</name><identifier><ID>US571903AR49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAR 3  1/8  
06/15/26</name><identifier><ID>US571903AS22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEMEX 4  5/8  
06/15/24</name><identifier><ID>XS1433214449</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.03</price><volume>
104030</volume><tradeTime>2020-01-
21T10:03:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.07485</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.201</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.201</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>TECOAR 6  1/2  
06/15/21</name><identifier><ID>USP19157AR03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 2.45 
06/15/21</name><identifier><ID>US44891CAH60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UA 3  1/4  
06/15/26</name><identifier><ID>US904311AA54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 5  7/8  
06/15/21</name><identifier><ID>USU2526DAG44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>33000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>135000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IPNFP 1  7/8  
06/16/23</name><identifier><ID>FR0013183563</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table4><row><simpleAvgPx>101.571429</simpleAvgPx><avgPx>101.33823
5</avgPx><highPx>101.75</highPx><lowPx>101</lowPx></row></table4><table6><row><numOrd
Rfq>7</numOrdRfq><numExecTrades>7</numExecTrades><totalValue>24118500</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>1500000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.574143</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.57</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>
1017500</volume><tradeTime>2020-01-
28T09:53:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.5578</refPx></row></table3><table4>
<row><simpleAvgPx>101.775</simpleAvgPx><avgPx>101.775</avgPx><highPx>102</highPx><lowP
x>101.65</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>4
</numExecTrades><totalValue>4071000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</me
dianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.75775</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>0.555</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>6.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>2.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
1019500</volume><tradeTime>2020-02-
05T09:57:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.6095</refPx></row></table3><table4>



<row><simpleAvgPx>101.725</simpleAvgPx><avgPx>101.725</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2034500</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.642</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.642</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30.5</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>30.5</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.26</price><volume>
202520</volume><tradeTime>2020-02-
20T10:38:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.67435</refPx></row></table3><table4
><row><simpleAvgPx>101.63</simpleAvgPx><avgPx>101.788571</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>712520</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>35
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>2.813</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>2.813</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>11.879</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>11.879</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>5
02500</volume><tradeTime>2020-03-
13T09:32:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9795</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.5620000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.5620000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TEREOS 
4  1/8  
06/16/23</name><identifier><ID>FR0013183571</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>8100
0</volume><tradeTime>2020-01-
03T12:58:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.26715</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.208</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.208</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>25.0005</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>25.0005</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.75</price><volume>4
13750</volume><tradeTime>2020-01-
06T10:52:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.37954999999999</refPx></row><row><
startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.25</price><volume>8
42500</volume><tradeTime>2020-01-
06T16:23:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.10429999999999</refPx></row></table
3><table4><row><simpleAvgPx>83.1875</simpleAvgPx><avgPx>83.340909</avgPx><highPx>84.25<
/highPx><lowPx>81.75</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><num
ExecTrades>4</numExecTrades><totalValue>2750250</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>9
00000</medianFilledVolume><medianOrderedVolume>900000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.666667</



meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>88.667</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.73</price><volume>8
7730</volume><tradeTime>2020-01-
13T14:51:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.30804999999999</refPx></row><row><
startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87</price><volume>8700
0</volume><tradeTime>2020-01-
13T15:49:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.42305</refPx></row></table3><table4>
<row><simpleAvgPx>87.36499999999999</simpleAvgPx><avgPx>87.36499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>174730</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medi
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>3.215</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>3.215</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.25</price><volume>8



8250</volume><tradeTime>2020-01-
14T15:55:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.25624999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.5</price><volume>90
500</volume><tradeTime>2020-01-
16T15:51:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.31895</refPx></row></table3><table4>
<row><simpleAvgPx>89.0925</simpleAvgPx><avgPx>88.987898</avgPx><highPx>90.5</highPx><lo
wPx>88.5</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq><numExecTrades
>10</numExecTrades><totalValue>13971100</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>550000</
medianFilledVolume><medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.588778</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.585</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>27.888889</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.5</price><volume>90
500</volume><tradeTime>2020-01-
17T14:30:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.5052</refPx></row></table3><table6><
row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>1.368</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.368</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>8</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.66</price><volume>9
1660</volume><tradeTime>2020-01-
20T12:40:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.27415000000001</refPx></row><row><
startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92</price><volume>5520
00</volume><tradeTime>2020-01-
20T16:58:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.16125</refPx></row></table3><table4>
<row><simpleAvgPx>91.83</simpleAvgPx><avgPx>91.951429</avgPx></row></table4><table6><ro
w><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>643660</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>60000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.4195</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.4195</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>5.5</meanTimeRequestTo



QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>9100
00</volume><tradeTime>2020-01-
21T10:34:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.6279</refPx></row></table3><table4><
row><simpleAvgPx>90.625</simpleAvgPx><avgPx>90.625</avgPx></row></table4><table6><row><
numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1812500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.9915</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
9915</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.666667</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.73999999999999</pri
ce><volume>89740</volume><tradeTime>2020-01-
30T15:05:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.28675</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>450000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.462</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.462</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>



<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>6.337</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>6.337</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.6</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.78</price><volume>6
49460</volume><tradeTime>2020-02-
10T09:34:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.1618</refPx></row><row><startTime>2
020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.39</price><volume>9
3390</volume><tradeTime>2020-02-
10T15:03:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.95365</refPx></row></table3><table4>
<row><simpleAvgPx>93.08499999999999</simpleAvgPx><avgPx>92.85625</avgPx></row></table4
><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>74
2850</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVo
lume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>2.9245</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>2.9245</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.06999999999999</pri
ce><volume>94070</volume><tradeTime>2020-02-
11T11:15:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.63065</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.195</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.195</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>



<tradeDateRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-
02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.36</price><volume>9
5360</volume><tradeTime>2020-02-
17T13:50:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.81319999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.135</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>3.135</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.8</price><volume>95
800</volume><tradeTime>2020-02-
18T15:36:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.07015</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.695</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.695</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>256</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>256</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.90000000000001</pri
ce><volume>189800</volume><tradeTime>2020-02-
19T15:44:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.32514999999999</refPx></row></table
3><table4><row><simpleAvgPx>95.09999999999999</simpleAvgPx><avgPx>95.09999999999999</
avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>380400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolu
me><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.90000000000001</pri
ce><volume>287700</volume><tradeTime>2020-02-
21T09:43:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.61105000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianO



rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.528</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.528</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.98</price><volume>2
78940</volume><tradeTime>2020-02-
26T13:20:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.41540000000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.571</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>6.666667</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.06</price><volume>8



2060</volume><tradeTime>2020-03-
09T10:00:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.3879</refPx></row></table3><table4><
row><simpleAvgPx>82.655</simpleAvgPx><avgPx>83.05166699999999</avgPx></row></table4><t
able6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4983
10</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>3.056</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>3.056</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BG 1.85 
06/16/23</name><identifier><ID>XS1405777316</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSSIN 4  7/8  
12/16/21</name><identifier><ID>XS1428468885</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIRFP 0 
06/14/21</name><identifier><ID>XS1434160971</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.1</price><volume>5
05500</volume><tradeTime>2020-03-
09T15:11:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.882</refPx></row></table3><table4><
row><simpleAvgPx>100.925</simpleAvgPx><avgPx>100.866667</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1513000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>750000</medianFilledVolume><medianOrderedVolume>75
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>3.9555</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>3.9555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.1</price><volume>7
07700</volume><tradeTime>2020-03-
10T13:16:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.91825</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.694</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.694</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>68</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>68</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



19+00:00</tradeDate><table4><row><simpleAvgPx>95.333333</simpleAvgPx><avgPx>95.564972</
avgPx><highPx>96</highPx><lowPx>95</lowPx></row></table4><table6><row><numOrdRfq>3</n
umOrdRfq><numExecTrades>3</numExecTrades><totalValue>16915000</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>4000000</medianFilledVolume><medianOrderedVolume>4000000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0.582</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.582</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>31.5</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
00</volume><tradeTime>2020-03-
20T11:43:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.55549999999999</refPx></row><row><
startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.75</price><volume>1
244750</volume><tradeTime>2020-03-
20T13:49:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.34425</refPx></row></table3><table4>
<row><simpleAvgPx>95.75</simpleAvgPx><avgPx>95.697917</avgPx><highPx>96</highPx><lowPx
>95.5</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</n
umExecTrades><totalValue>4593500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1150000</median
FilledVolume><medianOrderedVolume>1150000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>1
90500</volume><tradeTime>2020-03-
23T09:40:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.0416</refPx></row><row><startTime>2
020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>95
5000</volume><tradeTime>2020-03-
23T15:56:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.89175</refPx></row></table3><table4>
<row><simpleAvgPx>95.64285700000001</simpleAvgPx><avgPx>95.634615</avgPx><highPx>96</
highPx><lowPx>95.25</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numE
xecTrades>7</numExecTrades><totalValue>4973000</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10
00000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.75</price><volume>9
6750</volume><tradeTime>2020-03-



25T16:14:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.72385</refPx></row></table3><table4>
<row><simpleAvgPx>96.916667</simpleAvgPx><avgPx>96.985294</avgPx><highPx>97</highPx><lo
wPx>96.75</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>1648750</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</me
dianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.637</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>3.637</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.3</price><volume>48
6500</volume><tradeTime>2020-03-
26T13:33:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.87609999999999</refPx></row></table
3><table4><row><simpleAvgPx>97.234717</simpleAvgPx><avgPx>97.308272</avgPx><highPx>97.5
</highPx><lowPx>96.75</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><nu
mExecTrades>6</numExecTrades><totalValue>16445098</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>2500000</medianFilledVolume><medianOrderedVolume>2500000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6705
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.841</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>21.75</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.25</price><volume>9
72500</volume><tradeTime>2020-03-
27T10:32:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.40904999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.25</price><volume>9
72500</volume><tradeTime>2020-03-
30T15:38:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.3867</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.61</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.61</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>69</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>69</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.95</price><volume>1
95900</volume><tradeTime>2020-03-
31T10:25:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>97.6473</refPx></row></table3><table4><
row><simpleAvgPx>97.733333</simpleAvgPx><avgPx>97.76875</avgPx><highPx>97.95</highPx><l
owPx>97.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>782150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</me
dianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>SCFRU 5  3/8  
06/16/23</name><identifier><ID>XS1433454243</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSANBZ 7 
01/20/27</name><identifier><ID>USL20041AD89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ECELUP 8  5/8  
06/16/21</name><identifier><ID>USA18007AA16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>OTTOGR 2  1/2  
06/16/23</name><identifier><ID>XS1433512891</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>287500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 6  3/4  
07/01/36</name><identifier><ID>US501797AM65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAQAUH 3  5/8  
06/22/21</name><identifier><ID>XS1435072548</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUM 5  1/4  
06/01/26</name><identifier><ID>USU4866DAB92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REYNOL 5  1/8  
07/15/23</name><identifier><ID>USU8002WAG25</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IPGIM 3  3/4  
06/24/21</name><identifier><ID>XS1435297202</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.7</price><volume>1
027000</volume><tradeTime>2020-02-
12T10:49:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.2607</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.555</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.555</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>47</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>47</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81999999999999</pri
ce><volume>199640</volume><tradeTime>2020-02-
26T10:56:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9044</refPx></row></table3><table4><
row><simpleAvgPx>100.205</simpleAvgPx><avgPx>100.076667</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>300230</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>2.374</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>2.374</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49.333333</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CDIFP 0  3/4  
06/24/21</name><identifier><ID>FR0013185444</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>9500
0</volume><tradeTime>2020-03-
19T09:40:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.41075</refPx></row></table3><table4
><row><simpleAvgPx>95.9555</simpleAvgPx><avgPx>95.9555</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>191911</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.592</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.592</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CRC 8 
12/15/22</name><identifier><ID>USU1303AAD82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>163000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MR 8  7/8  
07/15/23</name><identifier><ID>US27890GAB68</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
TAP 3 
07/15/26</name><identifier><ID>US60871RAG56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAP 4.2 
07/15/46</name><identifier><ID>US60871RAH30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE 4.418 
11/15/35</name><identifier><ID>US36164QNA21</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.2 
07/06/21</name><identifier><ID>US37045XBM74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORCL 2.4 
09/15/23</name><identifier><ID>US68389XBL82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-
03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.88</price><volume>
101880</volume><tradeTime>2020-03-
31T14:00:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9599</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.6850000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.6850000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ITC 3  1/4  
06/30/26</name><identifier><ID>US465685AK11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA 2  1/4  
07/12/21</name><identifier><ID>XS1437622977</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 3  1/8  
12/10/20</name><identifier><ID>US225433AK71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TLWLN 6  5/8  
07/12/21</name><identifier><ID>XS1443221343</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFXCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 3  3/4  
06/16/26</name><identifier><ID>IT0005188351</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><



tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.02</price><volume>
11002</volume><tradeTime>2020-01-
02T16:34:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.52045</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.41</price><volume>
11041</volume><tradeTime>2020-01-
03T16:35:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.65535</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.536154</price><volu
me>71848</volume><tradeTime>2020-01-
07T16:35:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.67475</refPx></row></table3><table4
><row><simpleAvgPx>110.610666</simpleAvgPx><avgPx>110.605124</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>13383
2.199986</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>60500</medianFilledVolume><medianOrder
edVolume>60500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.66</price><volume>
2213</volume><tradeTime>2020-01-
08T16:39:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.59425</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.783636</price><volu
me>121862</volume><tradeTime>2020-01-
09T16:56:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.6799</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.721197</price><volu
me>129543</volume><tradeTime>2020-01-
10T16:42:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>110.5323</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.71</price><volume>
27677</volume><tradeTime>2020-01-
13T16:45:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.4488</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.61</price><volume>
11061</volume><tradeTime>2020-01-
14T16:49:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.538</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>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.608421</price><volu
me>42031</volume><tradeTime>2020-01-
16T16:46:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.67075</refPx></row></table3><table4
><row><simpleAvgPx>110.739211</simpleAvgPx><avgPx>110.667143</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>54226.
900018</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>24500</medianFilledVolume><medianOrdered
Volume>24500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.43</price><volume>
48589</volume><tradeTime>2020-01-
17T16:43:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.65945</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.552</price><volume
>55276</volume><tradeTime>2020-01-
20T16:41:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.60915</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque



stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.335</price><volume
>44134</volume><tradeTime>2020-01-
21T16:37:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.6565</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.22</price><volume>
11022</volume><tradeTime>2020-01-
22T16:57:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.68975</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>130000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.51</price><volume>
25417</volume><tradeTime>2020-01-
23T16:45:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.77815</refPx></row></table3><table4
><row><simpleAvgPx>110.530047</simpleAvgPx><avgPx>110.548421</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60912
1.8000160001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>275500</medianFilledVolume><median
OrderedVolume>275500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.46</price><volume>
55230</volume><tradeTime>2020-01-
24T16:48:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.77075</refPx></row></table3><table4
><row><simpleAvgPx>110.505</simpleAvgPx><avgPx>110.52</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>165780</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>75000</medianFilledVolume><medianOrderedVolume>75000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.630364</price><volu
me>60846</volume><tradeTime>2020-01-
27T16:47:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.02045</refPx></row></table3><table4
><row><simpleAvgPx>110.700951</simpleAvgPx><avgPx>110.706833</avgPx></row></table4><ta
ble6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>13284



8.200005</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>60000</medianFilledVolume><medianOrder
edVolume>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.841667</price><volu
me>66505</volume><tradeTime>2020-01-
28T16:52:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.9139</refPx></row></table3><table4>
<row><simpleAvgPx>110.850833</simpleAvgPx><avgPx>110.841967</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>67613.6
0002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>30500</medianFilledVolume><medianOrderedVol
ume>30500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.86</price><volume>
11086</volume><tradeTime>2020-01-
29T16:43:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.01885</refPx></row></table3><table4
><row><simpleAvgPx>110.925</simpleAvgPx><avgPx>110.925</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>22185</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.82</price><volume>
33246</volume><tradeTime>2020-01-
30T16:42:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.27655</refPx></row></table3><table4
><row><simpleAvgPx>110.910758</simpleAvgPx><avgPx>110.967901</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17976
8.000064</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>81000</medianFilledVolume><medianOrder
edVolume>81000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.501538</price><volu
me>144952</volume><tradeTime>2020-02-
10T16:53:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.48565</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.55</price><volume>



11155</volume><tradeTime>2020-02-
11T16:40:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.5018</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.42</price><volume>
11142</volume><tradeTime>2020-02-
12T16:41:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.4856</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.54</price><volume>
3346</volume><tradeTime>2020-02-
20T16:50:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.9365</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.6</price><volume>1
22760</volume><tradeTime>2020-02-
21T16:37:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.86405</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.772128</price><volu
me>51592</volume><tradeTime>2020-02-
24T16:43:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.8511</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.696126</price><volu
me>121762</volume><tradeTime>2020-02-
25T16:55:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.39305</refPx></row></table3><table4
><row><simpleAvgPx>109.798619</simpleAvgPx><avgPx>109.724729</avgPx></row></table4><ta
ble6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>14154
4.899969</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>64500</medianFilledVolume><medianOrder
edVolume>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.737273</price><volu
me>11961</volume><tradeTime>2020-02-
26T16:40:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.8499</refPx></row></table3><table4>
<row><simpleAvgPx>109.031109</simpleAvgPx><avgPx>109.302021</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>308231.
699863</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>141000</medianFilledVolume><medianOrdere
dVolume>141000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.86</price><volume>
21772</volume><tradeTime>2020-02-
27T16:42:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.7093</refPx></row></table3><table4>
<row><simpleAvgPx>108.832019</simpleAvgPx><avgPx>108.819583</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>78350.1
0002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>36000</medianFilledVolume><medianOrderedVol
ume>36000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.3</price><volume>1
2876</volume><tradeTime>2020-02-
28T16:43:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.4784</refPx></row></table3><table4>
<row><simpleAvgPx>107.605285</simpleAvgPx><avgPx>107.856296</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>145605.
999993</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>67500</medianFilledVolume><medianOrdered
Volume>67500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.63</price><volume>
4305</volume><tradeTime>2020-03-
03T16:38:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.8923</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>14500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-



09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.90125</price><volu
me>16624</volume><tradeTime>2020-03-
09T16:47:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.3133</refPx></row></table3><table4>
<row><simpleAvgPx>105.200625</simpleAvgPx><avgPx>105.485854</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>43249.2
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>20500</medianFilledVolume><medianOrderedVolume
>20500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table4><row><simpleAvgPx>104.538182</simpleAvgPx><avgPx>104.53494
4</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>465180.49992</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>222500</median
FilledVolume><medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>4.989</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>4.989</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE 2.342 
11/15/20</name><identifier><ID>US36164QMS48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DIS 1.85 
07/30/26</name><identifier><ID>US25468PDM59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACARD 2  3/4  
07/15/26</name><identifier><ID>USG06905AC01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SZEXPR 2  7/8  
07/18/21</name><identifier><ID>XS1291665179</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIG 9 
07/15/23</name><identifier><ID>USG90073AA86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENLK 4.85 
07/15/26</name><identifier><ID>US29336UAF49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADLERR 2  1/2  
07/19/21</name><identifier><ID>DE000A161XW6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SMBCAC 2.65 
07/15/21</name><identifier><ID>USG82296AA50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AGFRNC 0  1/4  
07/21/26</name><identifier><ID>FR0013190188</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.514</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.514</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>EBIUH Float 
10/12/20</name><identifier><ID>XS1442120371</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CQNANA 3  5/8  
07/19/21</name><identifier><ID>XS1442177561</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZURNVX 4  3/4  
PERP</name><identifier><ID>XS1449950663</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAVSQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCHMAN 7 
07/31/23</name><identifier><ID>XS1454980159</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 2.95 
10/01/26</name><identifier><ID>US46625HRV41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LBANK 1  3/8  
07/21/21</name><identifier><ID>XS1453477181</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLISA 9  1/2  
07/20/23</name><identifier><ID>USP3063XAF52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 4.1 
10/01/46</name><identifier><ID>US88167AAF84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 2.8 
07/21/23</name><identifier><ID>US88167AAD37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



12+00:00</tradeDate><table4><row><simpleAvgPx>94.95</simpleAvgPx><avgPx>94.95</avgPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>237375</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>125000</medianFilledVolume><me
dianOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TEVA 2.2 
07/21/21</name><identifier><ID>US88167AAC53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>2772
0</volume><tradeTime>2020-02-
10T14:10:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.217</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.861</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.861</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 3.15 
10/01/26</name><identifier><ID>US88167AAE10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.25</price><volume>1
78500</volume><tradeTime>2020-02-
11T14:43:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.64400000000001</refPx></row></table
3><table4><row><simpleAvgPx>89.3145</simpleAvgPx><avgPx>89.3145</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3572
58</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC Float 
07/26/21</name><identifier><ID>US949746SB87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC 2.1 
07/26/21</name><identifier><ID>US949746SA05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEBGG 6 
07/26/23</name><identifier><ID>XS1405775880</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GS Float 
07/27/21</name><identifier><ID>XS1458408306</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 1  5/8  
10/15/28</name><identifier><ID>XS1439749364</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>8500
0</volume><tradeTime>2020-02-
11T09:53:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.14319999999999</refPx></row></table
3><table4><row><simpleAvgPx>85.13500000000001</simpleAvgPx><avgPx>85.13500000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>170270</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolu
me><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>76.75</price><volume>1
53500</volume><tradeTime>2020-03-
31T15:23:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>78.11065000000001</refPx></row></table
3><table4><row><simpleAvgPx>77.125</simpleAvgPx><avgPx>77.125</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>30850
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.5875</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.5875</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TEVA 0  1/2  
07/28/22</name><identifier><ID>CH0333827498</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
02/10/20</name><identifier><ID>IT0004983190</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.13</price><volume>
460598</volume><tradeTime>2020-01-
20T15:24:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.231598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.01</price><volume>
100010</volume><tradeTime>2020-01-



22T16:35:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.226196</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.04</price><volume>
10004</volume><tradeTime>2020-01-
30T16:34:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.2472</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>NAVIRA Float 
07/31/23</name><identifier><ID>XS1459821036</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LECTA Float 
08/01/22</name><identifier><ID>XS1458414023</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>45.9</price><volume>45
900</volume><tradeTime>2020-01-
13T14:50:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>48.32155</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.737</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.737</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>BK 4  5/8  
PERP</name><identifier><ID>US064058AF75</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DDMFUG</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GNPIN 4  1/2  
08/02/21</name><identifier><ID>XS1456577334</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNANA 2 
07/28/26</name><identifier><ID>US904764AU11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POST 5 
08/15/26</name><identifier><ID>USU7318UAJ17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTHROW 2  3/4  
08/09/49</name><identifier><ID>XS1463242583</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 1  1/4  
12/01/26</name><identifier><ID>IT0005210650</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 2.35 
08/02/21</name><identifier><ID>US172967KV25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INEGRP 5  3/8  
08/01/24</name><identifier><ID>XS1405769990</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>2
03000</volume><tradeTime>2020-03-
05T13:00:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.161</refPx></row></table3><table4><
row><simpleAvgPx>101.417</simpleAvgPx><avgPx>101.380625</avgPx><highPx>101.5</highPx><l
owPx>101.23</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrad
es>5</numExecTrades><totalValue>811045</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</m
edianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>C Float 
08/02/21</name><identifier><ID>US172967KW08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BULENR 4  7/8  
08/02/21</name><identifier><ID>XS1405778041</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-
02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.52</price><volume>
213040</volume><tradeTime>2020-02-
13T15:37:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.71245</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.38</price><volume>
212760</volume><tradeTime>2020-02-
14T09:45:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.6523</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>INEGRP 5  5/8  
08/01/24</name><identifier><ID>USL5078PAH03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.45 
08/04/26</name><identifier><ID>US037833BZ29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105</price><volume>210
000</volume><tradeTime>2020-03-
02T13:43:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.36005</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.575</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.575</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>65</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>AAPL 1.55 
08/04/21</name><identifier><ID>US037833CC25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FAGEGA 5  5/8  
08/15/26</name><identifier><ID>USL34664AA71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 0  1/2  
08/04/23</name><identifier><ID>XS1466161350</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2.85 
04/27/26</name><identifier><ID>FR0013134897</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-
03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.5</price><volume>93
5000</volume><tradeTime>2020-03-
19T16:34:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.37191</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>CLNXSM 2  3/8  
01/16/24</name><identifier><ID>XS1468525057</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.9</price><volume>1
069000</volume><tradeTime>2020-01-
03T15:24:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.85655</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.609</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.609</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>104
0000</volume><tradeTime>2020-03-
09T16:36:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.21765</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5610000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5610000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.25</price><volume>
1042500</volume><tradeTime>2020-03-
10T16:42:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.028</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.775</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.775</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.548</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.548</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>103</si
mpleAvgExecutedPx><totalValue>412000</totalValue></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>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
1858500</volume><tradeTime>2020-03-
13T13:41:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.93595</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.59999999999999</pri
ce><volume>386400</volume><tradeTime>2020-03-
24T14:57:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.7675</refPx></row></table3><table4><
row><simpleAvgPx>96.925</simpleAvgPx><avgPx>96.925</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>775400</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf



qModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.2815</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.281
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.0005</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>20.0005</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>97.875</
simpleAvgExecutedPx><totalValue>3915000</totalValue></row></table3><table4><row><simpleAv
gPx>97.925</simpleAvgPx><avgPx>97.908333</avgPx><highPx>98.15000000000001</highPx><low
Px>97.8</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4<
/numExecTrades><totalValue>5874500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</medi
anFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5629999999999999<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.626</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>32.75</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>32.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>MSFT 2.4 
08/08/26</name><identifier><ID>US594918BR43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSFT 1.55 
08/08/21</name><identifier><ID>US594918BP86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSFT 3.95 
08/08/56</name><identifier><ID>US594918BU71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>32000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>



MSFT 2 
08/08/23</name><identifier><ID>US594918BQ69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSFT 3.45 
08/08/36</name><identifier><ID>US594918BS26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SNGGR 8 
07/22/21</name><identifier><ID>DE000A2AA5H5</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.5</price><volume>12
390</volume><tradeTime>2020-01-
13T16:02:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.261803</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>14000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.146</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.146</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSIPTY 4  7/8  
08/08/21</name><identifier><ID>XS1464801957</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GOOGL 1.998 
08/15/26</name><identifier><ID>US02079KAC18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSCI 4  3/4  
08/01/26</name><identifier><ID>USU5521TAC63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 7  1/8  
PERP</name><identifier><ID>CH0331455318</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NGGLN 2.742 
08/15/26</name><identifier><ID>USU49143AB39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 2.295 
08/15/21</name><identifier><ID>US46623EKG34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR Float 
08/10/21</name><identifier><ID>US06738EAR62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 2.65 
02/01/22</name><identifier><ID>USG91703AM39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS Float 
02/01/22</name><identifier><ID>USG91703AL55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADNT 3  1/2  
08/15/24</name><identifier><ID>XS1468662801</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVP 7  7/8  
08/15/22</name><identifier><ID>USU05485AA20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 6  1/2  
07/15/20</name><identifier><ID>IT0004917867</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.24</price><volume>
26842</volume><tradeTime>2020-01-
08T16:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.05</price><volume>
4122</volume><tradeTime>2020-01-
15T16:43:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.99</price><volume>
5149</volume><tradeTime>2020-01-
20T16:41:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.91</price><volume>
8232</volume><tradeTime>2020-01-
22T16:57:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.86</price><volume>
13371</volume><tradeTime>2020-01-
23T16:45:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.77</price><volume>
51385</volume><tradeTime>2020-01-
31T16:58:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
10276</volume><tradeTime>2020-02-
04T16:44:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>102.
805</simpleAvgPx><avgPx>102.778571</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>12950.1</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>6300</medianFilledVolume><medianOrderedVolume>6300</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.69</price><volume>
8215</volume><tradeTime>2020-02-
06T16:41:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.67</price><volume>
6160</volume><tradeTime>2020-02-



07T16:50:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.36</price><volume>
204</volume><tradeTime>2020-02-
25T16:55:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.22</price><volume>
18399</volume><tradeTime>2020-02-
27T16:42:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.05</price><volume>
204100</volume><tradeTime>2020-02-
28T16:43:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.03</price><volume>
3264</volume><tradeTime>2020-03-
03T16:38:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>2
03</volume><tradeTime>2020-03-
10T16:36:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.61</price><volume>
101610</volume><tradeTime>2020-03-



12T16:53:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.356061</price><volu
me>100342</volume><tradeTime>2020-03-
13T16:45:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.17</price><volume>
6070</volume><tradeTime>2020-03-
19T16:40:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.965</price><volume
>403</volume><tradeTime>2020-03-
30T15:34:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HCA 4  1/2  
02/15/27</name><identifier><ID>US404119BU21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRPCN 5  7/8  
08/15/76</name><identifier><ID>US89356BAB45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INFO 5 
11/01/22</name><identifier><ID>USG47567AA30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
AL 3 
09/15/23</name><identifier><ID>US00912XAT19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OPBANK Float 
PERP</name><identifier><ID>XS0213603177</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CQNANA 4  1/2  
08/17/26</name><identifier><ID>XS1442177645</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>3
00600</volume><tradeTime>2020-02-
10T13:11:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.78775</refPx></row></table3><table4>
<row><simpleAvgPx>100.2</simpleAvgPx><avgPx>100.2</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>601200</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BG 3  1/4  
08/15/26</name><identifier><ID>US120568AX84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 1.85 
08/19/21</name><identifier><ID>US031162CG33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 2  1/4  
08/19/23</name><identifier><ID>US031162CH16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 2.6 
08/19/26</name><identifier><ID>US031162CJ71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VERITS 7  1/2  
02/01/23</name><identifier><ID>XS1357678322</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.55</price><volume>
301650</volume><tradeTime>2020-01-
31T16:15:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.173599</refPx></row></table3><table
4><row><simpleAvgPx>100.483333</simpleAvgPx><avgPx>100.5</avgPx><highPx>100.55</highPx>
<lowPx>100.45</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTra
des>3</numExecTrades><totalValue>603000</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</
medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.649</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.646</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>50.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>58</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>GRNKEN 4  7/8  
08/16/23</name><identifier><ID>USV3854PAA94</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>APXSEC 7  7/8  
12/01/22</name><identifier><ID>US00213MAK09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-



01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.45</price><volume>
10245</volume><tradeTime>2020-01-
06T12:47:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.277557</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.615</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.615</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>ADNT 4  7/8  
08/15/26</name><identifier><ID>USG0086CAA11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUR 6  7/8  
08/15/24</name><identifier><ID>US626717AH56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIG 8 
04/15/27</name><identifier><ID>US893817AB24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KHC 2.8 
07/02/20</name><identifier><ID>US50077LAH96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>S
TANLN 4.3 
02/19/27</name><identifier><ID>XS1480699641</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WWW 5 
09/01/26</name><identifier><ID>USU97227AB52</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 3 
06/01/26</name><identifier><ID>US50077LAD82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>162500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 4  3/8  
06/01/46</name><identifier><ID>US50077LAB27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RYAM 5  1/2  
06/01/24</name><identifier><ID>USU75317AA27</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C Float 
09/01/23</name><identifier><ID>US172967KX80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 3.95 
07/15/25</name><identifier><ID>US50077LAK26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIB Float 
07/15/20</name><identifier><ID>XS0222844952</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVCFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>1



19238</volume><tradeTime>2020-03-
05T13:44:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.205002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>KHC 5 
07/15/35</name><identifier><ID>US50077LAL09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 3  1/2  
07/15/22</name><identifier><ID>US50077LAJ52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QNBK Float 
07/18/21</name><identifier><ID>XS1442084122</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 2.85 



03/01/22</name><identifier><ID>US423074AP89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 3.2 
02/26/22</name><identifier><ID>IT0004981871</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.056</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.056</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.38</price><volume>
63228</volume><tradeTime>2020-01-
23T16:45:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.954498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.388511</price><volu
me>49532</volume><tradeTime>2020-01-
24T16:48:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.027802</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.41</price><volume>
1054</volume><tradeTime>2020-01-
27T16:47:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.080704</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.44</price><volume>
21088</volume><tradeTime>2020-01-
28T16:52:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>106.143303</refPx></row></table3><table
4><row><simpleAvgPx>105.455</simpleAvgPx><avgPx>105.447778</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>28470.9<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>13500</medianFilledVolume><medianOrderedVolume>1
3500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.45</price><volume>
21090</volume><tradeTime>2020-02-
03T16:36:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.241302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>1
055</volume><tradeTime>2020-02-
11T16:40:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.217201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.41</price><volume>
10541</volume><tradeTime>2020-02-
14T16:41:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.228798</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.53</price><volume>
18995</volume><tradeTime>2020-02-
17T16:36:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.217796</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.407021</price><volu
me>49541</volume><tradeTime>2020-02-
19T16:38:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.237</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>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-



21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.34</price><volume>
31602</volume><tradeTime>2020-02-
21T16:37:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.1884</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.01</price><volume>
70356</volume><tradeTime>2020-02-
25T16:56:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.176697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.216</price><volume
>2084</volume><tradeTime>2020-03-
02T16:43:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.930801</refPx></row></table3><table
4><row><simpleAvgPx>104.216</simpleAvgPx><avgPx>104.216</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>18758.88</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>9000</medianFilledVolume><medianOrderedVolume>9000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.26</price><volume>
5213</volume><tradeTime>2020-03-
04T16:57:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.820099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.351</price><volume
>78263</volume><tradeTime>2020-03-
05T16:52:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.909302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.599</price><volume
>102599</volume><tradeTime>2020-03-
17T16:57:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.045097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>KO 2  1/4  
09/01/26</name><identifier><ID>US191216BZ21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 1.55 
09/01/21</name><identifier><ID>US191216BY55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CITCON 1  1/4  
09/08/26</name><identifier><ID>XS1485608118</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUFJLF 2  1/4  
09/07/21</name><identifier><ID>XS1485531492</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALVGR 3  7/8  
PERP</name><identifier><ID>XS1485742438</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QNBK 2  1/8  
09/07/21</name><identifier><ID>XS1485745704</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>DANBNK 2 
09/08/21</name><identifier><ID>US23636BAH24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BVIFP 1  1/4  
09/07/23</name><identifier><ID>FR0013201084</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SIB 
3.084 
09/08/21</name><identifier><ID>XS1477558487</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPMIM 3  3/4  
09/08/23</name><identifier><ID>XS1487495316</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.71</price><volume>
332130</volume><tradeTime>2020-01-
16T09:53:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.8682</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.737</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.737</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.2</price><volume>5
36000</volume><tradeTime>2020-02-
28T10:49:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.10345</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPMIM 3 
03/08/21</name><identifier><ID>XS1487498922</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 1  7/8  
09/13/23</name><identifier><ID>XS1489184900</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HENKEL 0 
09/13/21</name><identifier><ID>XS1488418960</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTZUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SOCGEN 7  3/8  
PERP</name><identifier><ID>US83368JKG49</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDFSJ 1  1/2  
09/16/21</name><identifier><ID>XS1488485720</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFSDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUFG Float 
09/13/21</name><identifier><ID>US606822AF11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COFBBB 0  3/16 
09/15/21</name><identifier><ID>BE0002259282</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-
01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>154.955</price><volume
>4648</volume><tradeTime>2020-01-
21T16:32:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>154.868896</refPx></row></table3><table



4><row><simpleAvgPx>154.94</simpleAvgPx><avgPx>154.94</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9296.4</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>3000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>155.755</price><volume
>7787</volume><tradeTime>2020-01-
27T15:56:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>157.019104</refPx></row></table3><table
4><row><simpleAvgPx>155.77</simpleAvgPx><avgPx>155.77</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>15577</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>5000</medianFilledVolume><medianOrderedVolume>5000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>156.75</price><volume>
2821</volume><tradeTime>2020-01-
28T15:16:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>155.805801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>159</price><volume>613
5</volume><tradeTime>2020-01-
30T15:34:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>158.978897</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>159.345</price><volume
>4780</volume><tradeTime>2020-02-
05T16:44:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>159.738403</refPx></row></table3><table
4><row><simpleAvgPx>159.36</simpleAvgPx><avgPx>159.36</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9561.6</totalV
alue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>3000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>165.5</si
mpleAvgExecutedPx><totalValue>2648</totalValue></row></table3><table4><row><simpleAvgPx>
165.5</simpleAvgPx><avgPx>165.5</avgPx></row></table4><table6><row><numOrdRfq>2</numO



rdRfq><numExecTrades>2</numExecTrades><totalValue>2648</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>800</medianFilledVolume><medianOrderedVolume>800</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>161</price><volume>322
00</volume><tradeTime>2020-03-
02T14:00:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>159.03447</refPx></row></table3><table4
><row><simpleAvgPx>161.0365</simpleAvgPx><avgPx>161.0365</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>64414.6</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVolume>200
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.5004999999999999</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.5004999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>176</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>176</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>148</price><volume>340
</volume><tradeTime>2020-03-
13T15:26:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>148.420593</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>BGBKKK 3  1/8  
09/14/21</name><identifier><ID>XS1489409240</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIEGR 2 
09/15/23</name><identifier><ID>USN82008AK46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SM 6  3/4  
09/15/26</name><identifier><ID>US78454LAN01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 3  7/8  
09/12/23</name><identifier><ID>US780097BD21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KEY 5 
PERP</name><identifier><ID>US493267AK43</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FERSM 0  3/8  
09/14/22</name><identifier><ID>ES0205032016</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.06</price><volume>
505300</volume><tradeTime>2020-01-
17T10:46:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.9084</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.5580000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.5580000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>TMO 0  3/4  
09/12/24</name><identifier><ID>XS1405775708</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.51</price><volume>
205020</volume><tradeTime>2020-01-
20T15:54:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.7269</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row><meanTimeAcceptToExecSecs>0.591</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.591</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>RDSALN 2  1/2  
09/12/26</name><identifier><ID>US822582BX94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
RDSALN 1  3/4  
09/12/21</name><identifier><ID>US822582BW12</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MIZUHO Float 
09/13/21</name><identifier><ID>US60687YAF60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBESM 0  3/8  
09/15/25</name><identifier><ID>XS1490726590</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NSANY 1.9 
09/14/21</name><identifier><ID>USU65478AX42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1050000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>TELEFO 3  3/4  
PERP</name><identifier><ID>XS1490960942</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.316</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.316</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>44</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.75</price><volume>9
57500</volume><tradeTime>2020-03-
24T14:24:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.31789999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>BEEFBZ 6  1/2  



09/20/26</name><identifier><ID>USL6401PAF01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHAEFF 3  3/4  
09/15/26</name><identifier><ID>XS1490159495</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCK 2  5/8  
09/30/24</name><identifier><ID>XS1490137418</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WPLAU 3.7 
09/15/26</name><identifier><ID>USQ98236AC80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA 4  1/2  
PERP</name><identifier><ID>XS1489814340</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.3</price><volume>35
3200</volume><tradeTime>2020-03-
25T16:19:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.38755</refPx></row></table3><table4>
<row><simpleAvgPx>88.30500000000001</simpleAvgPx><avgPx>88.30500000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>706440</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medi
anOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>1.351</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>1.351</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>60.
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>60.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>SIEGR 1.7 
09/15/21</name><identifier><ID>USN82008AJ72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AFSI 6  1/8  
08/15/23</name><identifier><ID>US032359AE12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHAEFF 4  3/4  
09/15/26</name><identifier><ID>USD6710TAC48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTZ 5  1/2  
10/15/24</name><identifier><ID>USU42804AP61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSCHLD 5  1/2  
04/15/27</name><identifier><ID>USU2285XAF34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 2  1/4  
09/15/23</name><identifier><ID>USU09513GW34</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>235000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SESGFP 5.3 
03/25/44</name><identifier><ID>USU81516AB98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.2</price><volume>3
71700</volume><tradeTime>2020-02-
12T16:18:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.301666</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.597</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.597</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>BAMIIM Float 
01/29/21</name><identifier><ID>IT0005158677</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.23873399999999</pri
ce><volume>156797</volume><tradeTime>2020-01-
02T16:34:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.19853999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.277867</simpleAvgPx><avgPx>99.306321</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
1149967.200004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>579000</medianFilledVolume><medi
anOrderedVolume>579000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-



06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.31999999999999</pri
ce><volume>198640</volume><tradeTime>2020-01-
06T16:31:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.289238</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.324348</price><volu
me>22844</volume><tradeTime>2020-01-
07T16:34:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.24366000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table4><row><simpleAvgPx>99.467</simpleAvgPx><avgPx>99.467</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>1989340</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume>
<medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>2.895</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>2.895</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>10
8455</volume><tradeTime>2020-01-
21T16:36:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.514549</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.47</price><volume>2
984</volume><tradeTime>2020-01-
24T16:47:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.515923</refPx></row></table3><table4
><row><simpleAvgPx>99.48</simpleAvgPx><avgPx>99.48</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5968.8</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>3000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.6147</price><volume
>199229</volume><tradeTime>2020-02-
10T16:53:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.66954800000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7</price><volume>22
931</volume><tradeTime>2020-02-
19T16:39:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.741409</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.66</price><volume>1
19592</volume><tradeTime>2020-02-
26T16:40:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.746887</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.298</price><volume>
49149</volume><tradeTime>2020-03-
27T16:43:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.34182</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.285</price><volume>
74696</volume><tradeTime>2020-03-
31T14:52:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.287514</refPx></row><row><startTime
>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.39</price><volume>7
4776</volume><tradeTime>2020-03-
31T15:36:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.287514</refPx></row></table3><table4
><row><simpleAvgPx>98.33750000000001</simpleAvgPx><avgPx>98.33750000000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t



otalValue>149473</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>76000</medianFilledVolume><medi
anOrderedVolume>76000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>10.646</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>10.646</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>BPLN 2.112 
09/16/21</name><identifier><ID>US05565QDD79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 3.017 
01/16/27</name><identifier><ID>US05565QDF28</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MO 3  7/8  
09/16/46</name><identifier><ID>US02209SAV51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MO 2  5/8  
09/16/26</name><identifier><ID>US02209SAU78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVO 1  5/8  



09/20/23</name><identifier><ID>AT0000A1LHT0</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFPFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>127500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>102500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTZ 4  1/8  
10/15/21</name><identifier><ID>XS1492665770</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>185000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SOCGEN Float 
04/15/23</name><identifier><ID>XS0355115394</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 4  5/8  
09/21/23</name><identifier><ID>US71656MBL28</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SBIIN 5  1/2  
PERP</name><identifier><ID>XS1492713505</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IQV 3  1/2  
10/15/24</name><identifier><ID>XS1492822033</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPB 4 
10/01/26</name><identifier><ID>XS1493296500</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DT 1.95 
09/19/21</name><identifier><ID>USN27915AJ12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DT 2.485 
09/19/23</name><identifier><ID>USN27915AK84</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>HTZ 4  1/8  
10/15/21</name><identifier><ID>XS1492665267</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PBI 3  3/8  
10/01/21</name><identifier><ID>US724479AK60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>A 3.05 
09/22/26</name><identifier><ID>US00846UAK79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GILD 1.95 
03/01/22</name><identifier><ID>US375558BH51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INLOTG 6  3/4  
09/15/21</name><identifier><ID>XS1405774727</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CBB 7 
07/15/24</name><identifier><ID>USU17143AE58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TACHEM 2  7/8  
09/23/23</name><identifier><ID>US82481LAC37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HES 4.3 
04/01/27</name><identifier><ID>US42809HAG20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4  3/4  
09/27/48</name><identifier><ID>FR0013203734</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table4><row><simpleAvgPx>124.02</simpleAvgPx><avgPx>124.02</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>9921600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume>
<medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.319</meanTimeAcceptToExecSecs><



medianTimeAcceptToExecSecs>0.319</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>14.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CAR 4  1/8  
11/15/24</name><identifier><ID>XS1496337236</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
102760</volume><tradeTime>2020-01-
08T10:46:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.08765</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.062</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.062</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MBKPW 1.398 
09/26/20</name><identifier><ID>XS1496343986</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 1 
10/05/28</name><identifier><ID>FR0013204468</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 2.35 
11/15/21</name><identifier><ID>US38145GAG55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
11/15/21</name><identifier><ID>US38145GAF72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SINOPE 2 
09/29/21</name><identifier><ID>USG8200TAG51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNIFIN 7  1/4  
09/27/23</name><identifier><ID>USP94461AB96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIFP 2  1/4  
09/27/23</name><identifier><ID>USF0183JHP96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-
01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>4
04800</volume><tradeTime>2020-01-
14T16:47:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.751709</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.644</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.644</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MET 1.95 
09/15/21</name><identifier><ID>US59217HAZ01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRFSBZ 4.35 
09/29/26</name><identifier><ID>USA08163AA41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 2  3/4  
09/27/26</name><identifier><ID>US44891CAK99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 3 
09/30/25</name><identifier><ID>XS1497606365</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NHHSM 3  3/4  
10/01/23</name><identifier><ID>XS1497527736</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.94</price><volume>
1019400</volume><tradeTime>2020-02-
03T17:04:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.84135</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.147</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.147</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
509750</volume><tradeTime>2020-02-
11T14:26:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.9347</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.44</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.44</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.15</price><volume>
505750</volume><tradeTime>2020-03-
03T10:25:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.8012</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>6.706</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.706</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>9900
00</volume><tradeTime>2020-03-
06T11:24:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.90774999999999</refPx></row></table
3><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AIFP 1  
3/4  
09/27/21</name><identifier><ID>USF0183JHN49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM Float 
12/30/20</name><identifier><ID>IT0005144677</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.33887799999999</pri
ce><volume>97352</volume><tradeTime>2020-01-
02T16:34:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.28995500000001</refPx></row></table
3><table4><row><simpleAvgPx>99.376293</simpleAvgPx><avgPx>99.38999099999999</avgPx><hi
ghPx>99.395</highPx><lowPx>99.33887799999999</lowPx></row></table4><table6><row><numO
rdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1091302.099999</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48999999999999</pri
ce><volume>44770</volume><tradeTime>2020-01-
07T16:34:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.391724</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.586429</price><volu
me>195189</volume><tradeTime>2020-01-
08T16:39:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.47698200000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>9
9560</volume><tradeTime>2020-01-
13T16:44:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.52613100000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.58</price><volume>9
958</volume><tradeTime>2020-01-
15T16:43:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.511589</refPx></row></table3><table4
><row><simpleAvgPx>99.555691</simpleAvgPx><avgPx>99.533281</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>254805.1
99991</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>128000</medianFilledVolume><medianOrdered
Volume>128000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>99600</volume><tradeTime>2020-01-
17T16:43:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.583557</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>198204</volume><tradeTime>2020-01-
22T16:57:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.62114699999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>76692</volume><tradeTime>2020-01-
24T16:47:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.862343</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.70999999999999</pri
ce><volume>5982</volume><tradeTime>2020-01-
27T16:47:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>99.627388</refPx></row></table3><table4
><row><simpleAvgPx>99.662857</simpleAvgPx><avgPx>99.61833300000001</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
215175.600009</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>108000</medianFilledVolume><median
OrderedVolume>108000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.691</price><volume>
99691</volume><tradeTime>2020-01-
28T16:51:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.675613</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>9
9750</volume><tradeTime>2020-01-
30T16:42:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.75721</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.69</price><volume>1
69473</volume><tradeTime>2020-02-
03T16:36:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.75344800000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73</price><volume>9
9730</volume><tradeTime>2020-02-
05T17:01:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.74912999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.718182</price><volu
me>109690</volume><tradeTime>2020-02-
10T16:53:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>99.780067</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>1
09725</volume><tradeTime>2020-02-
17T16:36:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.794189</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.79000000000001</pri
ce><volume>22951</volume><tradeTime>2020-02-
19T16:38:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.817093</refPx></row></table3><table4
><row><simpleAvgPx>99.77500000000001</simpleAvgPx><avgPx>99.77500000000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>45896.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>23000</medianFilledVolume><medi
anOrderedVolume>23000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.761667</price><volu
me>119714</volume><tradeTime>2020-02-
20T16:50:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.815353</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75428599999999</pri
ce><volume>13965</volume><tradeTime>2020-02-
21T16:37:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.819489</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.6879</price><volume
>199375</volume><tradeTime>2020-02-
27T16:42:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.748695</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.61905899999999</pri
ce><volume>84676</volume><tradeTime>2020-03-
02T16:43:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.91027800000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.58</price><volume>5
8752</volume><tradeTime>2020-03-
03T16:37:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.63102000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AA 7 
09/30/26</name><identifier><ID>USN02175AB83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KR 3  7/8  
10/15/46</name><identifier><ID>US501044DF54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 3.8 
12/17/20</name><identifier><ID>FR0010960195</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.05</price><volume>
1185075</volume><tradeTime>2020-03-
11T09:41:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.01545</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>GAIF 3.4 
09/30/26</name><identifier><ID>USQ3958YAC77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PGB Float 
08/12/21</name><identifier><ID>PTOTVHOE0007</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>725000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.845<
/simpleAvgExecutedPx><totalValue>1018450</totalValue></row></table3><table6><row><numOr
dRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>30</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>150
0000</volume><tradeTime>2020-03-
18T16:45:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.87146</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.741</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.741</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>STSP 2  3/8  
10/03/26</name><identifier><ID>XS1497633179</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BX 1 
10/05/26</name><identifier><ID>XS1499602289</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHTR 5  7/8  
04/01/24</name><identifier><ID>USU12501AP45</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDRSM 1  1/4  
10/07/23</name><identifier><ID>XS1500463358</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.75</price><volume>
106750</volume><tradeTime>2020-01-
15T10:03:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.26105</refPx></row><row><startTime
>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.875</price><volume
>1603125</volume><tradeTime>2020-01-
15T14:15:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.21605</refPx></row></table3><table4
><row><simpleAvgPx>106.958333</simpleAvgPx><avgPx>106.889706</avgPx><highPx>107.25</hig
hPx><lowPx>106.75</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>1817125</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10
0000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table4><row><simpleAvgPx>107.9225</simpleAvgPx><avgPx>107.918649</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>3992990</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1850000</medianFilledVo
lume><medianOrderedVolume>1850000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>1.152</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>1.152</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>46.501</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46.501</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.45</price><volume>
626700</volume><tradeTime>2020-02-
26T15:55:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.3695</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.55</price><volume>
502750</volume><tradeTime>2020-03-
11T15:17:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.51795</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.654</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.654</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>30.251</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30
.251</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.75</price><volume>5
62500</volume><tradeTime>2020-03-
23T13:33:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.33795000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>CKHH 0  7/8  
10/03/24</name><identifier><ID>XS1497312295</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWDEVL 5  3/4  
PERP</name><identifier><ID>XS1497605805</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CKHH 1  7/8  
10/03/21</name><identifier><ID>USG2176WAA48</ID><IDType>ISIN</IDType></identifier><classif



ication><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 2.708 
PERP</name><identifier><ID>XS1501167164</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFOQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VMED 5  1/2  
09/15/24</name><identifier><ID>XS1498566766</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 3.369 
PERP</name><identifier><ID>XS1501166869</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVOQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.665</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.665</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>30</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.7</price><volume>1
147000</volume><tradeTime>2020-01-
20T09:32:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>114.5846</refPx></row></table3><table4>
<row><simpleAvgPx>114.65</simpleAvgPx><avgPx>114.648</avgPx><highPx>114.75</highPx><low
Px>114.6</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>6
</numExecTrades><totalValue>7165500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</me
dianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.998333</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>0.8495</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>8</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>VIAC 3.45 
10/04/26</name><identifier><ID>US92553PBB76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ECPG 7  1/2  
10/01/23</name><identifier><ID>XS1405768596</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANORT 5  3/4  
10/04/31</name><identifier><ID>USP14008AC36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
09/28/26</name><identifier><ID>XS1490787113</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JUBPSG 4  7/8  
10/06/21</name><identifier><ID>XS1493722299</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RECIB 2  3/4  
10/06/21</name><identifier><ID>XS1496895753</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>SEK</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED Float 
03/04/22</name><identifier><ID>IT0005161689</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 4 
10/06/26</name><identifier><ID>US37045XBQ88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEP 2  3/8  
10/06/26</name><identifier><ID>US713448DN57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XYL 3  1/4  
11/01/26</name><identifier><ID>US98419MAJ99</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEP Float 
10/06/21</name><identifier><ID>US713448DM74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>237500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 2.8 
03/01/67</name><identifier><ID>IT0005217390</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AFFP 3  3/4  
10/12/22</name><identifier><ID>FR0013212958</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.3</price><volume>1
083000</volume><tradeTime>2020-01-
06T12:45:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.97005</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.16</price><volume>
108160</volume><tradeTime>2020-01-
07T10:06:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.10135</refPx></row><row><startTime
>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.05</price><volume>
540250</volume><tradeTime>2020-01-
07T16:44:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.17195</refPx></row></table3><table4
><row><simpleAvgPx>108.105</simpleAvgPx><avgPx>108.068333</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>648410</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>1
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>2.618</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>2.618</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.51</price><volume>
107510</volume><tradeTime>2020-01-
13T16:34:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.22</refPx></row></table3><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.895</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.895</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.825</price><volume
>215650</volume><tradeTime>2020-01-
15T10:11:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.06455</refPx></row><row><startTime
>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.706</price><volume
>107706</volume><tradeTime>2020-01-
15T16:09:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.01555</refPx></row></table3><table4
><row><simpleAvgPx>107.7655</simpleAvgPx><avgPx>107.785333</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>323356</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>
150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>3.335</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>3.335</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.5</price><volume>5



37500</volume><tradeTime>2020-01-
16T14:32:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.0055</refPx></row></table3><table4>
<row><simpleAvgPx>107.5745</simpleAvgPx><avgPx>107.542571</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>752798</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>3
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>7.6215</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>7.6215</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>9.25</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>8</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.66</price><volume>
215320</volume><tradeTime>2020-01-
17T10:56:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.92265</refPx></row><row><startTime
>2020-01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.9</price><volume>1
510600</volume><tradeTime>2020-01-
17T13:25:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.9354</refPx></row><row><startTime>
2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.6</price><volume>3
22800</volume><tradeTime>2020-01-
17T14:08:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.8734</refPx></row></table3><table4>
<row><simpleAvgPx>107.72</simpleAvgPx><avgPx>107.827368</avgPx><highPx>107.9</highPx><l
owPx>107.6</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>2048720</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</m
edianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.434</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>6.434</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.525</price><volume
>107525</volume><tradeTime>2020-01-
20T13:32:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.77585</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.526</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.526</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-



21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.01</price><volume>
214020</volume><tradeTime>2020-01-
21T13:03:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.48225</refPx></row><row><startTime
>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.5</price><volume>4
30000</volume><tradeTime>2020-01-
21T15:53:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.22455</refPx></row></table3><table4
><row><simpleAvgPx>107.255</simpleAvgPx><avgPx>107.336667</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>644020</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>2
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>4.421</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>4.421</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3.75</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.14</price><volume>
1607100</volume><tradeTime>2020-01-
22T15:43:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.1657</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.866</price><volume
>106866</volume><tradeTime>2020-01-
23T12:24:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.1039</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>10.774</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>10.774</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.813</price><volume
>106813</volume><tradeTime>2020-01-
24T10:39:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.97365</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.873</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.873</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.55</price><volume>
422200</volume><tradeTime>2020-02-
26T10:43:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.10575</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.745</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.745</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.9</price><volume>1
05900</volume><tradeTime>2020-02-
27T10:26:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.02145</refPx></row></table3><table4
><row><simpleAvgPx>105.88</simpleAvgPx><avgPx>105.88</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>211760</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.624</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
24</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>13</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.02</price><volume>
104020</volume><tradeTime>2020-03-
03T09:51:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.7976</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.338</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.338</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>48</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>48</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeAcceptToExecSecs>4.643</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>4.643</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.96</price><volume>
411840</volume><tradeTime>2020-03-
05T09:41:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.40445</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.497</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.497</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>3880
00</volume><tradeTime>2020-03-
06T10:48:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.7196</refPx></row></table3><table6><
row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.48999999999999</pri
ce><volume>88490</volume><tradeTime>2020-03-
12T09:48:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.00585</refPx></row></table3><table4>
<row><simpleAvgPx>89.69499999999999</simpleAvgPx><avgPx>89.69499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>179390</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medi



anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>2.1005</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.1005</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.56</price><volume>1
79120</volume><tradeTime>2020-03-
13T14:36:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.3648</refPx></row></table3><table6><
row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.274</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.274</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.5</price><volume>40
2500</volume><tradeTime>2020-03-
20T15:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>78.85124999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BHRAIN 
5.624 
02/12/24</name><identifier><ID>XS1405770733</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PKSTAN 5  1/2  
10/13/21</name><identifier><ID>XS1501659384</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 1 
10/13/26</name><identifier><ID>FR0013213295</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 0.65 
10/13/28</name><identifier><ID>CH0341725866</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELPEGA 4  7/8  
10/14/21</name><identifier><ID>XS1500377517</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>105.85</
simpleAvgExecutedPx><totalValue>105850</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.721</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.72
1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TELEFO 0.318 
10/17/20</name><identifier><ID>XS1505554698</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAHAU 7  7/8  
10/15/21</name><identifier><ID>USQ94606AG79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EZJLN 1  1/8  
10/18/23</name><identifier><ID>XS1505884723</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>660000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MWDP 1 
04/20/23</name><identifier><ID>FR0013213709</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.64</price><volume>
513200</volume><tradeTime>2020-01-
08T09:46:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.4788</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.755</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.755</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>84</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>84</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-



29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>2
05200</volume><tradeTime>2020-01-
29T09:42:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.75065</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.529</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.529</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.06</price><volume>9
9060</volume><tradeTime>2020-03-
17T11:54:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.3569</refPx></row></table3><table4>
<row><simpleAvgPx>99.035</simpleAvgPx><avgPx>99.035</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>198070</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>6.013</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.013<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BPCEGP 3.85 
06/25/26</name><identifier><ID>FR0011952621</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table4><row><simpleAvgPx>118.625</simpleAvgPx><avgPx>118.646688</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>7522200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3170000</medianFilledVol
ume><medianOrderedVolume>3170000</medianOrderedVolume><DMMNumber>0</DMMNumbe



r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>40.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40.5</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>CNPFP 1  7/8  
10/20/22</name><identifier><ID>FR0013213832</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFOFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.512</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.512</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>57</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>57</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
03+00:00</tradeDate><table4><row><simpleAvgPx>104.905</simpleAvgPx><avgPx>104.905</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>8392400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolu
me><medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.1755</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.1755</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>92.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>92.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>GS 2.8 
01/31/22</name><identifier><ID>XS1156175249</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.72</price><volume>
604320</volume><tradeTime>2020-01-
08T10:38:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.693199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.3</price><volume>1
114300</volume><tradeTime>2020-02-
12T14:12:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.248199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.52</price><volume>
1015200</volume><tradeTime>2020-02-
26T15:40:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>101.470398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>99
500</volume><tradeTime>2020-03-
16T16:45:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.194199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25</price><volume>1
48875</volume><tradeTime>2020-03-
17T14:36:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.388702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.84999999999999</pri
ce><volume>98850</volume><tradeTime>2020-03-
18T11:10:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.376404</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>98
500</volume><tradeTime>2020-03-
23T14:17:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.95443</refPx></row><row><startTime>
2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.2</price><volume>14
7300</volume><tradeTime>2020-03-
23T15:55:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.95443</refPx></row></table3><table4>
<row><simpleAvgPx>98.34999999999999</simpleAvgPx><avgPx>98.31999999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>245800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>125000</medianFilledVolume><medi
anOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>BSDEIJ 5  1/2  
10/18/23</name><identifier><ID>XS1498440079</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBLCSY 5 
10/15/23</name><identifier><ID>XS1405770576</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table4><row><simpleAvgPx>102.555</simpleAvgPx><avgPx>102.555</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>820440</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume>
<medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26.5
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26.5</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>CBGLN 2  3/4  
10/19/26</name><identifier><ID>XS1506033239</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSX 4  1/4  
11/01/66</name><identifier><ID>US126408HG14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNDTN 3  3/4  
PERP</name><identifier><ID>XS1508392625</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFOQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.95</price><volume>
1069500</volume><tradeTime>2020-01-
13T10:20:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.83605</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.868</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.868</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>30</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></



table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.65000000000001</pri
ce><volume>976500</volume><tradeTime>2020-03-
26T11:56:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.86545</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.704</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.704</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>JPM Float 
10/24/23</name><identifier><ID>US46625HRW24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NKE 2  3/8  
11/01/26</name><identifier><ID>US654106AF00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TUIGR 2  1/8  
10/26/21</name><identifier><ID>XS1504103984</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>56</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>56</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>1
995000</volume><tradeTime>2020-02-
27T13:56:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2099</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>52</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>52</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.25</price><volume>4
71250</volume><tradeTime>2020-03-
02T15:19:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.13905</refPx></row></table3><table4>
<row><simpleAvgPx>94.625</simpleAvgPx><avgPx>94.625</avgPx></row></table4><table6><row>
<numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>946250</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>400000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.388</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.388<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>25.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.75</price><volume>4
83750</volume><tradeTime>2020-03-
05T11:27:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.50985</refPx></row><row><startTime>
2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>4800
00</volume><tradeTime>2020-03-
05T12:01:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.91185</refPx></row><row><startTime>
2020-03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.5</price><volume>18
70000</volume><tradeTime>2020-03-
05T15:03:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.1009</refPx></row></table3><table4><
row><simpleAvgPx>95.78749999999999</simpleAvgPx><avgPx>94.807143</avgPx><highPx>96.900
00000000001</highPx><lowPx>93.5</lowPx></row></table4><table6><row><numOrdRfq>6</num
OrdRfq><numExecTrades>4</numExecTrades><totalValue>3318250</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.47125</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6075</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.5</price><volume>90
5000</volume><tradeTime>2020-03-
06T12:05:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.151</refPx></row></table3><table4><r
ow><simpleAvgPx>91.496667</simpleAvgPx><avgPx>91.28523800000001</avgPx><highPx>92</hig
hPx><lowPx>90.5</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>1916990</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000
000</medianFilledVolume><medianOrderedVolume>550000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.606</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.606</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>10</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC 3 
10/23/26</name><identifier><ID>US949746SH57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.35 
10/24/24</name><identifier><ID>IT0005217770</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.12</price><volume>1
942400</volume><tradeTime>2020-03-
26T11:05:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.116173</refPx></row></table3><table4
><row><simpleAvgPx>97.125</simpleAvgPx><avgPx>97.125</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3885000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.7045</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.7045</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
RALFP 5  1/4  
02/01/22</name><identifier><ID>FR0013215415</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30</price><volume>3000
0</volume><tradeTime>2020-01-
02T14:00:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.1665</refPx></row></table3><table4><
row><simpleAvgPx>30</simpleAvgPx><avgPx>30</avgPx></row></table4><table6><row><numOrd
Rfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60000</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade



DateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>19</price><volume>3800
0</volume><tradeTime>2020-03-
11T12:17:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>26.1019</refPx></row></table3><table4><
row><simpleAvgPx>21</simpleAvgPx><avgPx>21</avgPx></row></table4><table6><row><numOrd
Rfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>84000</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>4.998</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.998</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>FURNA 4 
10/26/21</name><identifier><ID>XS1508771216</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.25</price><volume>9
4250</volume><tradeTime>2020-01-
07T10:35:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.816422</refPx></row><row><startTime
>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>1222
000</volume><tradeTime>2020-01-
07T16:13:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.816422</refPx></row></table3><table4



><row><simpleAvgPx>94.125</simpleAvgPx><avgPx>94.01785700000001</avgPx></row></table4>
<table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>131
6250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>700000</medianFilledVolume><medianOrderedVo
lume>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.552</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.552</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.55</price><volume>1
871000</volume><tradeTime>2020-01-
08T10:50:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.018806</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.526</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.526</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>59</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>59</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92</price><volume>9200
0</volume><tradeTime>2020-01-
27T12:50:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.92369100000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.553</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-



28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
100450</volume><tradeTime>2020-02-
28T15:16:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.723862</refPx></row><row><startTime
>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>3640
00</volume><tradeTime>2020-02-
28T16:27:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.723862</refPx></row></table3><table4
><row><simpleAvgPx>94.183333</simpleAvgPx><avgPx>92.094444</avgPx><highPx>100.45</high
Px><lowPx>91</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTra
des>3</numExecTrades><totalValue>828850</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</
medianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.539333</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.618</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>84.75</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>80.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.75</price><volume>9
1750</volume><tradeTime>2020-03-
02T15:24:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.12500799999999</refPx></row></table
3><table4><row><simpleAvgPx>90.95</simpleAvgPx><avgPx>90.659091</avgPx><highPx>91.75</h
ighPx><lowPx>90.5</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>997250</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000
00</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.333333</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>52</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>55</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENRSIS 4 
10/25/26</name><identifier><ID>US29274FAF18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DIALIN 6  1/8  
10/31/26</name><identifier><ID>USY2R27RAB56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COLSM 1.45 
10/28/24</name><identifier><ID>XS1509942923</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAKBN 5  1/2  
10/27/21</name><identifier><ID>XS1508914691</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 0 
04/25/22</name><identifier><ID>FR0011215581</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-
02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>147</price><volume>882
000</volume><tradeTime>2020-02-
12T13:58:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>147.162506</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>147.4</price><volume>1
933888</volume><tradeTime>2020-02-
26T15:37:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>147.303421</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>NFLX 4  3/8  
11/15/26</name><identifier><ID>US64110LAN64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
FOSUNI 5  1/2  
08/17/23</name><identifier><ID>XS1471856424</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFINKK 5.136 
11/02/21</name><identifier><ID>XS1505149325</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RAX 8  5/8  
11/15/24</name><identifier><ID>US45332JAA07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
10/28/27</name><identifier><ID>US38141GVX95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MOBLUX 5  1/2  
11/15/24</name><identifier><ID>XS1512670412</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.36</price><volume>
516800</volume><tradeTime>2020-01-
09T15:46:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.013496</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>4.543</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>4.543</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>106.001<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>106.001</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>103
000</volume><tradeTime>2020-01-
15T09:42:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.335342</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>4.712</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.712</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>9.500500000000001</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>9.500500000000001</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>3
61200</volume><tradeTime>2020-01-
30T09:54:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.294197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>5.868</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.868</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.24</price><volume>
103240</volume><tradeTime>2020-01-
31T13:54:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.066101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>3.419</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>3.419</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.35</price><volume>
310050</volume><tradeTime>2020-02-
07T10:09:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.939</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>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.49</price><volume>
103490</volume><tradeTime>2020-02-
19T10:37:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.90615</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>6.062</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>6.062</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table4><row><simpleAvgPx>102.825</simpleAvgPx><avgPx>102.811112</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>5046997.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2454500</medianFilledV
olume><medianOrderedVolume>2454500</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.409</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>4.409</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>48</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>48</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>3
07500</volume><tradeTime>2020-02-
26T12:56:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.30385</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.442</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.442</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs



></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.7</price><volume>4
20043</volume><tradeTime>2020-02-
27T14:22:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.23565</refPx></row><row><startTime
>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>3
07800</volume><tradeTime>2020-02-
27T15:58:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.21845</refPx></row></table3><table4
><row><simpleAvgPx>102.65</simpleAvgPx><avgPx>102.657687</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>727843</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>354500</medianFilledVolume><medianOrderedVolume>30
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.619</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.619</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>13</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>13</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.55</price><volume>
307650</volume><tradeTime>2020-03-
03T12:17:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.80085</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.91</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.91</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.001</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>1960
00</volume><tradeTime>2020-03-
10T16:18:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.23999999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel



Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.622</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.622</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>2820
00</volume><tradeTime>2020-03-
12T14:24:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.98565000000001</refPx></row></table
3><table4><row><simpleAvgPx>94.375</simpleAvgPx><avgPx>94.375</avgPx></row></table4><ta
ble6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>56625
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolu
me>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.391</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.391</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>9400
0</volume><tradeTime>2020-03-
13T11:29:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.94465</refPx></row><row><startTime>
2020-03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>9300
0</volume><tradeTime>2020-03-
13T11:32:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.94465</refPx></row></table3><table4>
<row><simpleAvgPx>93.5</simpleAvgPx><avgPx>93.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>187000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>1.105</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.105</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 3 
12/21/25</name><identifier><ID>FR0013030129</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 0 
06/25/26</name><identifier><ID>FR0011952647</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 2  7/8  
09/30/24</name><identifier><ID>FR0012174597</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>INTULN 2  7/8  
11/01/22</name><identifier><ID>XS1511910025</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VZ 1  3/8  
11/02/28</name><identifier><ID>XS1405766624</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 2.2 
10/30/21</name><identifier><ID>USU2339CCJ54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIXGR 1  1/8  
11/02/22</name><identifier><ID>DE000A2BPDU2</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.218</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.218</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>TRNGEN 5  1/4  
11/04/27</name><identifier><ID>USP9400VAA90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RTX 2.65 
11/01/26</name><identifier><ID>US913017CH04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EQPTRC 4  1/4  



11/03/26</name><identifier><ID>XS1513739760</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LIFUNG 5  1/4  
PERP</name><identifier><ID>XS1389118453</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFOQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCDHGR 3  3/8  
11/03/21</name><identifier><ID>XS1508782098</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNFP 2.947 
11/02/26</name><identifier><ID>USF12033TP59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SIRINT 4.6 
11/01/26</name><identifier><ID>USG8201FAA78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>112500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNFP 2.589 
11/02/23</name><identifier><ID>USF12033TN02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRBKMO 5  7/8  
11/07/21</name><identifier><ID>XS1510534677</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DHY 0  5/8  
11/02/20</name><identifier><ID>DE000DHY4739</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALFARU 8 
PERP</name><identifier><ID>XS1513741311</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAFSQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FIDINT 2  1/2  
11/04/26</name><identifier><ID>XS1511793124</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEXLN 2  1/2  
11/11/23</name><identifier><ID>XS1514188488</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OI 3  1/8  
11/15/24</name><identifier><ID>XS1405765907</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAJAMA 9 
11/03/26</name><identifier><ID>XS1512736379</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
04/07/21</name><identifier><ID>IT0005089336</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>5
973</volume><tradeTime>2020-01-
09T16:51:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.30886099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34</price><volume>3
9736</volume><tradeTime>2020-01-
17T16:37:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.342392</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pri



ce><volume>3974</volume><tradeTime>2020-01-
21T16:36:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.362549</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.391111</price><volu
me>35780</volume><tradeTime>2020-01-
24T16:39:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.376953</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.428</price><volume>
79542</volume><tradeTime>2020-01-
27T16:34:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.364227</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.41191499999999</pri
ce><volume>93447</volume><tradeTime>2020-01-
28T16:37:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.38556699999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.43000000000001</pri
ce><volume>103407</volume><tradeTime>2020-01-
30T16:34:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.461327</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45999999999999</pri
ce><volume>13924</volume><tradeTime>2020-02-
04T16:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.633827</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.44</price><volume>5



7675</volume><tradeTime>2020-02-
05T16:55:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.596992</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45999999999999</pri
ce><volume>15913</volume><tradeTime>2020-02-
06T16:41:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.57942199999999</refPx></row></table
3><table4><row><simpleAvgPx>99.515</simpleAvgPx><avgPx>99.56622299999999</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><total
Value>463978.6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>233000</medianFilledVolume><medi
anOrderedVolume>233000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48347800000001</pri
ce><volume>137287</volume><tradeTime>2020-02-
07T16:47:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.619629</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48</price><volume>7
5604</volume><tradeTime>2020-02-
10T16:53:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.69536600000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48</price><volume>7
3615</volume><tradeTime>2020-02-
11T16:40:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.718338</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.47</price><volume>5
1724</volume><tradeTime>2020-02-
12T16:41:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.70459700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></



table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.28</price><volume>
10028</volume><tradeTime>2020-02-
13T16:42:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.688622</refPx></row></table3><table4
><row><simpleAvgPx>99.878</simpleAvgPx><avgPx>99.501935</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>308456</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>155000</medianFilledVolume><medianOrderedVolume>155
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.452651</price><volu
me>165091</volume><tradeTime>2020-02-
14T16:41:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.41094200000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48</price><volume>9
9480</volume><tradeTime>2020-02-
18T16:37:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.473404</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.451667</price><volu
me>155144</volume><tradeTime>2020-02-
20T16:50:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.685806</refPx></row></table3><table4
><row><simpleAvgPx>99.57083299999999</simpleAvgPx><avgPx>99.473837</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
171095.000005</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>86000</medianFilledVolume><median
OrderedVolume>86000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>99
500</volume><tradeTime>2020-02-
24T16:41:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.674683</refPx></row></table3><table4
><row><simpleAvgPx>99.495</simpleAvgPx><avgPx>99.495</avgPx></row></table4><table6><row



><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>198990</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48999999999999</pri
ce><volume>99490</volume><tradeTime>2020-02-
25T16:42:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.65213</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.3596</price><volume
>99359</volume><tradeTime>2020-02-
26T16:35:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.651123</refPx></row></table3><table4
><row><simpleAvgPx>99.4248</simpleAvgPx><avgPx>99.46392</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>497319.6</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>25
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</pri
ce><volume>9940</volume><tradeTime>2020-02-
27T16:37:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.609337</refPx></row></table3><table4
><row><simpleAvgPx>99.44</simpleAvgPx><avgPx>99.479208</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1004740</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>505000</medianFilledVolume><medianOrderedVolume>50
5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.43714300000001</pri
ce><volume>69606</volume><tradeTime>2020-02-
28T16:36:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.77628300000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.37</price><volume>9
5395</volume><tradeTime>2020-03-
02T16:34:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.600273</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.26000000000001</pri
ce><volume>1985</volume><tradeTime>2020-03-
09T16:47:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.53634599999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.23999999999999</pri
ce><volume>1984</volume><tradeTime>2020-03-
11T16:53:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.038719</refPx></row></table3><table4
><row><simpleAvgPx>99.255</simpleAvgPx><avgPx>99.269412</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>101254.8</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>51000</medianFilledVolume><medianOrderedVolume>510
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UVN 5  
1/8  
02/15/25</name><identifier><ID>USU91505AL80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IRM 4  3/8  
06/01/21</name><identifier><ID>USU46009AB95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PG 2.45 
11/03/26</name><identifier><ID>US742718ER62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNFP 2.077 
11/02/21</name><identifier><ID>USF12033TM29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-



06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ITW 2.65 
11/15/26</name><identifier><ID>US452308AX78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><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>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CDRSM 6  3/4  
11/01/21</name><identifier><ID>XS1513765922</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.34</price><volume>9
7340</volume><tradeTime>2020-01-
23T14:30:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.22395</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>6.498</meanTimeAcceptToExecSecs><medianTimeAccep



tToExecSecs>6.498</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.2</price><volume>19
24000</volume><tradeTime>2020-01-
31T11:11:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.38835</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1.001</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>1.001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>11</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQM 4  1/8  
12/01/26</name><identifier><ID>US26885BAB62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCGNZ 0  3/4  
11/08/24</name><identifier><ID>XS1515173315</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>OXY 4.1 
02/15/47</name><identifier><ID>US674599CL77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>2970
00</volume><tradeTime>2020-02-
10T13:45:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.3338</refPx></row></table3><table4><
row><simpleAvgPx>98.8</simpleAvgPx><avgPx>98.8</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>592800</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CGCSA 9  1/2  
11/07/21</name><identifier><ID>USP3063DAA02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AUTODI 4  3/8  
05/01/22</name><identifier><ID>XS1517169899</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.77</price><volume>
100770</volume><tradeTime>2020-02-
04T10:38:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.47565</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.234</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.234</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>40</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>AUTODI Float 
05/01/22</name><identifier><ID>XS1517169972</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-
02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>90
5450</volume><tradeTime>2020-02-
27T17:10:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.44865</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>6.687</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>6.687</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>58.001</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>58.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.2</price><volume>29
4600</volume><tradeTime>2020-03-
03T10:29:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.82935000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.752</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.752</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>2
96250</volume><tradeTime>2020-03-
04T13:26:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.17619999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.751</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.751</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>OXY 3 
02/15/27</name><identifier><ID>US674599CM50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWL 3  3/4  
10/01/21</name><identifier><ID>XS1389996882</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VMUKLN 8  3/4  
PERP</name><identifier><ID>XS1516312409</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXPE 5 
02/15/26</name><identifier><ID>US30212PAM77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSCCRU 3 
11/30/21</name><identifier><ID>CH0341725890</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNLB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCDNDA 5  7/8  
11/11/21</name><identifier><ID>XS1516324321</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LABFP Float 
07/01/22</name><identifier><ID>XS1516322200</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-
03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86</price><volume>1401



80</volume><tradeTime>2020-03-
25T10:47:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.79665</refPx></row></table3><table4>
<row><simpleAvgPx>86.01000000000001</simpleAvgPx><avgPx>86.01000000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>280392.6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>163000</medianFilledVolume><me
dianOrderedVolume>163000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>129.5
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>129.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>BGCP 5  1/8  
05/27/21</name><identifier><ID>US05541TAH41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DVB 2 
01/11/21</name><identifier><ID>XS1165445807</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FINAPS 5 
11/13/20</name><identifier><ID>FR0013048220</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.8</price><volume>6
16800</volume><tradeTime>2020-01-
30T16:04:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.514</refPx></row></table3><table4><
row><simpleAvgPx>102.815</simpleAvgPx><avgPx>102.815</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1233780</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>60000



0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.873</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
873</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>K 2.65 
12/01/23</name><identifier><ID>US487836BS63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP Float 
PERP</name><identifier><ID>FR0000165912</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP Float 
PERP</name><identifier><ID>FR0000584997</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>73.06</price><volume>4
018</volume><tradeTime>2020-03-
03T15:54:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.552</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.552</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NATCIN 5  3/4  
08/15/26</name><identifier><ID>US63530QAH20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAZPRU 3  1/8  
11/17/23</name><identifier><ID>XS1521039054</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.87</price><volume>
314610</volume><tradeTime>2020-01-
17T14:00:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.1218</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.587</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.587</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>PFE 2.2 
12/15/21</name><identifier><ID>US717081DZ31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MYL 1  1/4  
11/23/20</name><identifier><ID>XS1492457236</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>0.6</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>68</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>68</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SKFP 0 
11/17/21</name><identifier><ID>FR0013218807</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-
01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>182.75</price><volume>
13706</volume><tradeTime>2020-01-
29T13:37:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>183.502197</refPx></row></table3><table
4><row><simpleAvgPx>182.875</simpleAvgPx><avgPx>182.893683</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>32255.13
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>8818</medianFilledVolume><medianOrderedVolume>
8818</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.576</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.576</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>48.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>48.5</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>181.6</price><volume>1
8161</volume><tradeTime>2020-01-
30T16:49:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>183.277893</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>182</price><volume>218
4</volume><tradeTime>2020-01-
31T13:44:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>182.195297</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>182</price><volume>218
4</volume><tradeTime>2020-02-
05T10:02:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>181.837402</refPx></row><row><startTim
e>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>181.625</price><volume
>2704</volume><tradeTime>2020-02-
05T14:47:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>181.837402</refPx></row></table3><table
4><row><simpleAvgPx>181.958333</simpleAvgPx><avgPx>182.160062</avgPx><highPx>182.25</h
ighPx><lowPx>181.625</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><num
ExecTrades>3</numExecTrades><totalValue>24924.96125</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>1489</medianFilledVolume><medianOrderedVolume>1489</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-



27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>181</price><volume>633
5</volume><tradeTime>2020-02-
27T10:50:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>181.698196</refPx></row></table3><table
4><row><simpleAvgPx>181.015</simpleAvgPx><avgPx>181.015</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>12671.05</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>3500</medianFilledVolume><medianOrderedVolume>3500
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.611</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
11</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.333333</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>180.59</price><volume>
17517</volume><tradeTime>2020-03-
13T09:58:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>179.771896</refPx></row></table3><table
4><row><simpleAvgPx>180.595</simpleAvgPx><avgPx>180.595</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>35035.43</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>9700</medianFilledVolume><medianOrderedVolume>9700
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>COGARD 
5  5/8  
12/15/26</name><identifier><ID>XS1512953040</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNLR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED 6  7/8  
PERP</name><identifier><ID>XS1497755360</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 3.45 
04/16/21</name><identifier><ID>US225433AM38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EROSKI Float 
02/01/28</name><identifier><ID>ES0231429046</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAMMES 1 
12/01/23</name><identifier><ID>XS1492150260</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-
01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>4
98750</volume><tradeTime>2020-01-
14T16:36:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.73595</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>999000</volume><tradeTime>2020-01-
15T11:19:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.70699999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</pri
ce><volume>795200</volume><tradeTime>2020-01-
28T13:22:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.4943</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>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48</price><volume>9
9480</volume><tradeTime>2020-02-
20T14:58:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.20010000000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep



tToExecSecs>8.978999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8
.978999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table4><row><simpleAvgPx>97.8</simpleAvgPx><avgPx>97.8</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>4498800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2300000</medianFilledVolume><m
edianOrderedVolume>2300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.6975</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.6975</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.375</price><volume>
476875</volume><tradeTime>2020-03-
12T15:34:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.67505</refPx></row></table3><table4>
<row><simpleAvgPx>95.5625</simpleAvgPx><avgPx>95.5625</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>955625</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>50000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.9155</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.9155</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>95.75</si
mpleAvgExecutedPx><totalValue>478750</totalValue></row></table3><table4><row><simpleAvgP
x>95.375</simpleAvgPx><avgPx>95.375</avgPx><highPx>95.75</highPx><lowPx>95</lowPx></row
></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>4</numExecTrades><tota
lValue>1907500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medi
anOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.69825</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.6525</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>26.0002</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26.001</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>1900
000</volume><tradeTime>2020-03-
18T16:16:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.32599999999999</refPx></row></table



3><table4><row><simpleAvgPx>95.005</simpleAvgPx><avgPx>95.005</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>38002
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVol
ume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>BBDBCN 8  3/4  
12/01/21</name><identifier><ID>USC10602BB24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>145000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DBD 8  1/2  
04/15/24</name><identifier><ID>US253651AC78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 3.8 
06/09/23</name><identifier><ID>US225433AT80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>BPLN 3.216 
11/28/23</name><identifier><ID>US05565QDG01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENBCN 4  1/4  
12/01/26</name><identifier><ID>US29250NAL91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SZUGR 1  1/4  
11/29/23</name><identifier><ID>XS1524573752</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SESGFP 5  5/8  
PERP</name><identifier><ID>XS1405765659</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>114000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>108000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAHSIN 4  1/4  
11/30/26</name><identifier><ID>XS1515027412</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GAZPRU 2  3/4  
11/30/21</name><identifier><ID>CH0346828400</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>157500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CETFIN 1.423 
12/06/21</name><identifier><ID>XS1529934801</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DAFNAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCGLN 6  1/4  
06/15/22</name><identifier><ID>XS1531306717</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>6.1</price><volume>122
00</volume><tradeTime>2020-02-
03T10:56:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>6.6335</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.5639999999999999</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.5639999999999999</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>KLESIA 5  3/8  
12/08/26</name><identifier><ID>FR0013222551</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.375</price><volume
>110375</volume><tradeTime>2020-02-
05T16:01:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.947403</refPx></row></table3><table
4><row><simpleAvgPx>111.3125</simpleAvgPx><avgPx>111.3125</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>222625</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.5635</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.5635</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>18.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MARSPE 3 
12/08/23</name><identifier><ID>XS1531151253</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POTCN 4 
12/15/26</name><identifier><ID>US73755LAN73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 5.291 
12/08/46</name><identifier><ID>US345370CS72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>9900
</volume><tradeTime>2020-01-
20T13:32:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.765</refPx></row></table3><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.518</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.518</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>16.5</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>16.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-



13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.15000000000001</pri
ce><volume>19430</volume><tradeTime>2020-02-
13T13:10:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.90975</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.549</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.549</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 4.346 
12/08/26</name><identifier><ID>US345370CR99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>29000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5  3/8  
03/13/22</name><identifier><ID>US71656MBP32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CBL 5.95 
12/15/26</name><identifier><ID>US12505JAD54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
07/15/20</name><identifier><ID>IT0004917917</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.06</price><volume>
2021</volume><tradeTime>2020-01-
02T16:34:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>262
6</volume><tradeTime>2020-01-
08T16:39:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.93</price><volume>
14130</volume><tradeTime>2020-01-
13T16:44:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.77</price><volume>
3023</volume><tradeTime>2020-01-
24T16:47:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>
2014</volume><tradeTime>2020-01-
31T16:58:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>
40284</volume><tradeTime>2020-02-
10T16:53:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
2012</volume><tradeTime>2020-02-
25T16:55:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
8040</volume><tradeTime>2020-03-
03T16:38:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
2009</volume><tradeTime>2020-03-
06T17:01:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>3
012</volume><tradeTime>2020-03-
11T16:53:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.39</price><volume>
200</volume><tradeTime>2020-03-
12T16:53:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>100.
235</simpleAvgPx><avgPx>100.081</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>62050.22</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>31000</medianFilledVolume><medianOrderedVolume>31000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>ERAFP 4 
PERP</name><identifier><ID>FR0013204492</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>46.31</price><volume>1
26</volume><tradeTime>2020-03-
09T13:25:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>51.87146</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.87</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.87</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>43.5</price><volume>43
</volume><tradeTime>2020-03-
26T11:40:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>51.813492</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>BRYFO 3  3/4  
12/22/21</name><identifier><ID>BE6291563466</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 1  3/4  
07/31/20</name><identifier><ID>IT0005029175</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.36</price><volume>
10036</volume><tradeTime>2020-01-
08T16:36:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.751801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.72</price><volume>
10072</volume><tradeTime>2020-01-
13T16:42:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.721397</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
30195</volume><tradeTime>2020-01-
20T16:34:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.737099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
20130</volume><tradeTime>2020-01-
21T16:36:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.741096</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
20128</volume><tradeTime>2020-01-
23T16:53:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.772301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
20128</volume><tradeTime>2020-01-
30T16:34:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.763603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
10065</volume><tradeTime>2020-01-
31T17:00:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.783897</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
10065</volume><tradeTime>2020-02-
03T16:34:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.793701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
20132</volume><tradeTime>2020-02-
04T16:39:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.850502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
10065</volume><tradeTime>2020-02-
05T16:55:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8246</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
30192</volume><tradeTime>2020-02-
06T16:41:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.815598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
40260</volume><tradeTime>2020-02-
10T16:53:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8545</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
10064</volume><tradeTime>2020-02-
12T16:41:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.856499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
10062</volume><tradeTime>2020-02-
14T16:41:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.704498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
100620</volume><tradeTime>2020-02-
17T16:36:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.711502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.61</price><volume>
100610</volume><tradeTime>2020-02-
18T16:37:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.713799</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.61</price><volume>
80488</volume><tradeTime>2020-02-
19T16:38:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.82</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>2
0120</volume><tradeTime>2020-02-
20T16:50:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.824097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>2
01200</volume><tradeTime>2020-02-
26T16:35:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.663498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
201240</volume><tradeTime>2020-02-
28T16:37:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.750504</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>
100710</volume><tradeTime>2020-03-
03T16:39:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7798</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
30192</volume><tradeTime>2020-03-
09T16:48:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.923401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ISPIM 1  3/4  
09/16/20</name><identifier><ID>IT0005039794</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.98</price><volume>
80784</volume><tradeTime>2020-01-
08T16:36:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.071098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.96</price><volume>
10096</volume><tradeTime>2020-01-
10T16:36:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.042603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.97</price><volume>
20194</volume><tradeTime>2020-01-
15T16:41:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.060402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.97</price><volume>
10097</volume><tradeTime>2020-01-
27T16:34:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.0476</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>1
0070</volume><tradeTime>2020-01-
28T16:37:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.058601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.97</price><volume>
20194</volume><tradeTime>2020-01-
31T17:00:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.113701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>2
0140</volume><tradeTime>2020-02-
03T16:34:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.13031</refPx></row></table3><table4
><row><simpleAvgPx>100.815</simpleAvgPx><avgPx>100.776667</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>30233</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume>150
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
10065</volume><tradeTime>2020-02-
12T16:41:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>101.205803</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.94</price><volume>
60564</volume><tradeTime>2020-02-
13T16:42:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.2006</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.94</price><volume>
40376</volume><tradeTime>2020-02-
18T16:37:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.031113</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79</price><volume>
20158</volume><tradeTime>2020-02-
20T16:50:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.169296</refPx></row></table3><table
4><row><simpleAvgPx>100.855</simpleAvgPx><avgPx>100.8875</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>80710</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolume>4000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.91</price><volume>
10091</volume><tradeTime>2020-02-
21T16:37:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.145401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.95</price><volume>
161520</volume><tradeTime>2020-02-
24T16:40:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.142097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-



26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.55</price><volume>
60330</volume><tradeTime>2020-02-
26T16:35:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.140602</refPx></row></table3><table
4><row><simpleAvgPx>100.74</simpleAvgPx><avgPx>100.851379</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>292469</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>145000</medianFilledVolume><medianOrderedVolume>1
45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>
100810</volume><tradeTime>2020-02-
27T16:37:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.131104</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.95</price><volume>
100950</volume><tradeTime>2020-02-
28T16:37:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.236801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.03</price><volume>
10103</volume><tradeTime>2020-03-
09T16:47:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.301102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.01</price><volume>
10101</volume><tradeTime>2020-03-
11T16:53:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.054398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>PROKON 3  1/2  
06/25/30</name><identifier><ID>DE000A2AASM1</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-
02-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.45</price><volume>1



83162</volume><tradeTime>2020-02-
17T12:48:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.036903</refPx></row></table3><table4
><row><simpleAvgPx>93.40000000000001</simpleAvgPx><avgPx>93.40000000000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>366128</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>196000</medianFilledVolume><me
dianOrderedVolume>196000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>CICFP Float 
PERP</name><identifier><ID>FR0000584377</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENBCN 6 
01/15/77</name><identifier><ID>US29250NAN57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CXO 4  3/8  
01/15/25</name><identifier><ID>US20605PAG63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EAT 5 
10/01/24</name><identifier><ID>USU6223WAB01</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPE 4.9 
10/15/25</name><identifier><ID>US42824CAW91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DZBK Float 
PERP</name><identifier><ID>DE000A0NTTT1</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BSMXB 8  1/2  
PERP</name><identifier><ID>US40053CAA36</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
02/16/22</name><identifier><ID>IT0005067027</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.93</price><volume>
24223</volume><tradeTime>2020-01-
03T16:35:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.98</price><volume>
24235</volume><tradeTime>2020-01-
08T16:39:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.97</price><volume>
30291</volume><tradeTime>2020-01-
13T16:44:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>101.
19</simpleAvgPx><avgPx>101.165556</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>54629.4</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>27000</medianFilledVolume><medianOrderedVolume>27000</medianOrderedVolu



me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>303
00</volume><tradeTime>2020-01-
15T16:43:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.99</price><volume>
12118</volume><tradeTime>2020-01-
17T16:43:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>1
81260</volume><tradeTime>2020-01-
21T14:41:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>26.7</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>26.7</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.95</price><volume>
6057</volume><tradeTime>2020-01-
22T16:57:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.94</price><volume>
6056</volume><tradeTime>2020-01-
23T16:45:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.93</price><volume>
6055</volume><tradeTime>2020-01-



24T16:47:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.92</price><volume>
42386</volume><tradeTime>2020-02-
03T16:36:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.02</price><volume>
4040</volume><tradeTime>2020-02-
24T16:43:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.26</price><volume>
8100</volume><tradeTime>2020-02-
25T16:55:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.33</price><volume>
12039</volume><tradeTime>2020-03-
02T16:43:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>
8028</volume><tradeTime>2020-03-
03T16:38:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
4026</volume><tradeTime>2020-03-



05T16:51:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
36097</volume><tradeTime>2020-03-
11T16:53:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>23
6400</volume><tradeTime>2020-03-
27T15:03:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.466667</price><volu
me>107424</volume><tradeTime>2020-03-
27T16:43:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>98.9
83333</simpleAvgPx><avgPx>98.8</avgPx></row></table4><table6><row><numOrdRfq>2</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>343824.000004</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>174000</medianFilledVolume><medianOrderedVolume>174000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>26.001</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>26.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.8</price><volume>39
520</volume><tradeTime>2020-03-
30T15:34:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45999999999999</pri
ce><volume>3978</volume><tradeTime>2020-03-
31T15:46:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HPE 4.4 
10/15/22</name><identifier><ID>US42824CAN92</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 0  3/4  
01/12/22</name><identifier><ID>FR0013230737</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-
01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>707
00</volume><tradeTime>2020-01-
27T15:42:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.1146</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BN
P 1  1/8  
10/10/23</name><identifier><ID>XS1547407830</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 3.8 
01/10/24</name><identifier><ID>US05581LAB53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 2.85 
01/06/22</name><identifier><ID>USU2339CCP15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ACAFP 4  1/8  
01/10/27</name><identifier><ID>US22536PAB76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR Float 
01/10/23</name><identifier><ID>US06738EAT29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PGB Float 
11/30/21</name><identifier><ID>PTOTVIOE0006</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.96</price><volume>
727720</volume><tradeTime>2020-01-
28T16:11:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.887604</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.963</price><volume
>1039630</volume><tradeTime>2020-01-
29T16:29:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.878197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.978</price><volume
>779835</volume><tradeTime>2020-02-
06T10:19:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.786003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-



07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.972</price><volume
>1039720</volume><tradeTime>2020-02-
07T14:19:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.7957</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.046</price><volume
>1020460</volume><tradeTime>2020-03-
16T13:32:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.775444</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ACAFP 3  3/8  
01/10/22</name><identifier><ID>US22536PAA93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 3  1/8  
01/19/27</name><identifier><ID>XS1548444816</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.41</price><volume>
334230</volume><tradeTime>2020-03-
02T14:02:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.91445</refPx></row><row><startTime
>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.44</price><volume>
334320</volume><tradeTime>2020-03-
02T15:43:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.90085</refPx></row></table3><table4
><row><simpleAvgPx>111.425</simpleAvgPx><avgPx>111.425</avgPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>668550</total
Value><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.33</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
1.33</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ACAFP Float 
01/10/22</name><identifier><ID>US22536PAC59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 0  1/8  
01/12/21</name><identifier><ID>XS1548436556</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 3 
01/11/22</name><identifier><ID>US53944YAC75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 3.81 
01/09/24</name><identifier><ID>US345397YG20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DTEKUA 10  3/4  
12/31/24</name><identifier><ID>XS1543030222</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WMB 7.85 
02/01/26</name><identifier><ID>US893574AH62</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 4.282 
01/09/28</name><identifier><ID>USH3698DAR55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BWP 4.45 
07/15/27</name><identifier><ID>US096630AF58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISOLUX 1 
12/30/21</name><identifier><ID>XS1542318388</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OILFLO 12 
01/13/22</name><identifier><ID>XS1539823093</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 2  3/8  
01/18/22</name><identifier><ID>XS1550117342</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMZB 4 
03/30/27</name><identifier><ID>DE000CZ40LW5</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>505
00</volume><tradeTime>2020-03-
13T12:01:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7038</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>77500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MMC 2  3/4  
01/30/22</name><identifier><ID>US571748BB78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 6  1/8  
01/17/22</name><identifier><ID>US71647NAR08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DT 2.82 
01/19/22</name><identifier><ID>USN27915AQ54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>DB 0 
11/13/22</name><identifier><ID>IT0004852312</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBZXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.14</price><volume>2
914</volume><tradeTime>2020-02-
04T16:39:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.081093</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.29000000000001</pri
ce><volume>8666</volume><tradeTime>2020-02-
05T16:55:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.061623</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.31</price><volume>1
926</volume><tradeTime>2020-02-
07T16:46:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.788567</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.348333</price><volu
me>5780</volume><tradeTime>2020-02-
10T16:53:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.79315200000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.77</price><volume>9
677</volume><tradeTime>2020-02-
17T16:36:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.014923</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.15000000000001</pri
ce><volume>9715</volume><tradeTime>2020-02-
19T16:38:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.49550600000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.8125</price><volume
>19362</volume><tradeTime>2020-02-
20T16:50:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.237511</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.86</price><volume>2
9058</volume><tradeTime>2020-02-
21T16:36:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.31800800000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.01000000000001</pri
ce><volume>23282</volume><tradeTime>2020-02-
24T16:40:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.21035000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.87625</price><volum
e>15500</volume><tradeTime>2020-02-
27T16:37:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.609352</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.03285700000001</pri
ce><volume>40753</volume><tradeTime>2020-03-
02T16:34:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.442459</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.95</price><volume>1
9390</volume><tradeTime>2020-03-
04T16:58:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.227493</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.20999999999999</pri
ce><volume>14581</volume><tradeTime>2020-03-
06T18:06:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.43235</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.2</price><volume>95
200</volume><tradeTime>2020-03-
13T16:45:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.11541</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.38186899999999</pri
ce><volume>99918</volume><tradeTime>2020-03-
17T16:57:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.599327</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>PETBRA 7  3/8  
01/17/27</name><identifier><ID>US71647NAS80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGGHOL 5 
08/10/21</name><identifier><ID>DE000A184P98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



22+00:00</tradeDate><table4><row><simpleAvgPx>82.45</simpleAvgPx><avgPx>82.45</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>4947000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume><m
edianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.5</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19.5</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>58</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>58</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>BPCEGP 1  1/8  
01/18/23</name><identifier><ID>FR0013231743</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NNGRNV 4  5/8  
01/13/48</name><identifier><ID>XS1550988643</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.1</price><volume>3
51300</volume><tradeTime>2020-03-
05T14:43:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>117.7372</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.222</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.222</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>PGB 4  1/8  
04/14/27</name><identifier><ID>PTOTEUOE0019</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-
03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>123.65</price><volume>
247300</volume><tradeTime>2020-03-
20T09:48:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>123.53115</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.569</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.569</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>DBR 0  1/4  
02/15/27</name><identifier><ID>DE0001102416</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.574</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.574</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>FIBRBZ 5  1/2  
01/17/27</name><identifier><ID>US31572UAF30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.45 
01/14/22</name><identifier><ID>US37045XBS45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 2.2 
01/15/24</name><identifier><ID>XS1551347393</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.86</price><volume>9
5808</volume><tradeTime>2020-02-



10T11:02:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.9789</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>101000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.628</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.628</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM Float 
01/14/22</name><identifier><ID>US37045XBR61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFW 0  7/8  
03/15/22</name><identifier><ID>XS1548459178</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADSEZ 3.95 
01/19/22</name><identifier><ID>USY00130HS90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK 1  5/8  
01/20/22</name><identifier><ID>XS1551747659</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>NOK</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>3
024000</volume><tradeTime>2020-01-
24T14:20:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.423302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.73</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.73</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CLNXSM 2  7/8  
04/18/25</name><identifier><ID>XS1551726810</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BOCYCY 9  1/4  
01/19/27</name><identifier><ID>XS1551761569</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TITIM 2  1/2  
07/19/23</name><identifier><ID>XS1551678409</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AERDOS 6  3/4  
03/30/29</name><identifier><ID>USP0100VAB91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MEGCN 6  1/2  
01/15/25</name><identifier><ID>US552704AD04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>PRYIM 0 
01/17/22</name><identifier><ID>XS1551933010</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.13</price><volume>
202260</volume><tradeTime>2020-02-
25T15:51:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.97085</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>
1102750</volume><tradeTime>2020-03-
04T10:51:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.20135</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.25</price><volume>5
83500</volume><tradeTime>2020-03-
11T16:25:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.73560000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-



26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.5</price><volume>54
3000</volume><tradeTime>2020-03-
26T11:47:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.1335</refPx></row><row><startTime>2
020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.5</price><volume>90
5000</volume><tradeTime>2020-03-
26T14:08:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.22035</refPx></row></table3><table4>
<row><simpleAvgPx>90.9375</simpleAvgPx><avgPx>90.841981</avgPx><highPx>91.25</highPx><l
owPx>90.5</lowPx></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTrades
>8</numExecTrades><totalValue>4814625</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>550000</me
dianFilledVolume><medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5885</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.6365</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.98999999999999</pri
ce><volume>185980</volume><tradeTime>2020-03-
27T14:35:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.238</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.691</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.691</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.90000000000001</pri
ce><volume>1654200</volume><tradeTime>2020-03-
30T12:03:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.33240000000001</refPx></row></table
3><table4><row><simpleAvgPx>92.075</simpleAvgPx><avgPx>92.075</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>33147
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>1800000</medianFilledVolume><medianOrderedVol
ume>1800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.604</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.604</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.5</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.5</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>RAIZBZ 5.3 
01/20/27</name><identifier><ID>USL7909CAA55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NSANY Float 
01/13/22</name><identifier><ID>USU65478BB13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PENN 5  5/8  
01/15/27</name><identifier><ID>USU70833AF28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SILSEA 7  1/4  
02/01/25</name><identifier><ID>USP9000LAA54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IIAAV 1  1/2  
01/24/24</name><identifier><ID>XS1551932046</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUDB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YLLGSP 5  7/8  
01/23/22</name><identifier><ID>XS1521768058</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC 3.069 
01/24/23</name><identifier><ID>US949746SK86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCAMA 6 
01/23/27</name><identifier><ID>FR0013232444</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFODN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>126.75</price><volume>
380250</volume><tradeTime>2020-01-
17T12:55:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>127.1442</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.519</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.519</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table4><row><simpleAvgPx>103.85</simpleAvgPx><avgPx>103.840426</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>4880500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2350000</medianFilledVolu
me><medianOrderedVolume>2350000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.463</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.463</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>20.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SBIIN 3  1/4  
01/24/22</name><identifier><ID>XS1551709568</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANNGR 0  3/4  
01/25/22</name><identifier><ID>DE000A19B8D4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>22</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BOLF
P 2 
01/25/22</name><identifier><ID>FR0013233426</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.415</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.415</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD



ate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.71</price><volume>
308130</volume><tradeTime>2020-01-
06T13:00:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.90845</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.814</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.814</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.81</price><volume>
205620</volume><tradeTime>2020-01-
13T10:41:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.93295</refPx></row><row><startTime
>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
102760</volume><tradeTime>2020-01-
13T16:42:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.9369</refPx></row></table3><table4>
<row><simpleAvgPx>102.785</simpleAvgPx><avgPx>102.793333</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>308380</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>15
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>3.726</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>3.726</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.86</price><volume>
102860</volume><tradeTime>2020-01-
14T10:05:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.93695</refPx></row></table3><table4
><row><simpleAvgPx>102.975</simpleAvgPx><avgPx>103.069091</avgPx></row></table4><table6
><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1133760</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>550000</medianFilledVolume><medianOrderedVolume>
1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>4.195</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>4.195</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>206
000</volume><tradeTime>2020-01-
20T10:31:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>102.9201</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>7
03500</volume><tradeTime>2020-03-
11T14:27:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.4666</refPx></row></table3><table4>
<row><simpleAvgPx>100.755</simpleAvgPx><avgPx>100.613333</avgPx></row></table4><table6>



<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>905520</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>70
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>4.263</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>4.263</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>97.0100
0000000001</simpleAvgExecutedPx><totalValue>97010</totalValue></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>3.481</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>3.481</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pri
ce><volume>99350</volume><tradeTime>2020-03-
30T13:55:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.73515</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.515</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.515</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>9.156000000000001</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>9.156000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>VMED 5 
04/15/27</name><identifier><ID>XS1555173019</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FREGR 0 
01/31/24</name><identifier><ID>DE000A2DAHU1</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.95</price><volume>2
96850</volume><tradeTime>2020-02-
13T15:07:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.05629999999999</refPx></row></table
3><table4><row><simpleAvgPx>98.97499999999999</simpleAvgPx><avgPx>98.97499999999999</
avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>593850</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolu
me><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ANZNZ Float 
01/25/22</name><identifier><ID>US00182FBD78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 2  1/4  
02/25/21</name><identifier><ID>XS0461370602</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>67</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>67</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>VGR 6  1/8  
02/01/25</name><identifier><ID>USU92279AK18</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LAMON 5  7/8  
01/26/47</name><identifier><ID>XS1556395710</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFOGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87</price><volume>1740
00</volume><tradeTime>2020-03-



26T12:18:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.87555</refPx></row></table3><table4>
<row><simpleAvgPx>90</simpleAvgPx><avgPx>91.5</avgPx><highPx>93</highPx><lowPx>87</low
Px></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>3</numExecTra
des><totalValue>1098000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolum
e><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.3405</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.3405</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>6.2</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEMEX 
6  3/4  
09/21/47</name><identifier><ID>US71654QCC42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  7/8  
08/04/26</name><identifier><ID>US71654QCB68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEMEAN 7  3/8  
02/01/24</name><identifier><ID>XS1554448271</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WFC 2  1/8  
12/20/23</name><identifier><ID>XS1556174461</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVOL 5  1/4  
08/15/22</name><identifier><ID>USG6935LAA10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3.85 
01/26/27</name><identifier><ID>US38141GWB66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3 
04/26/22</name><identifier><ID>US38141GWC40</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GS Float 
04/26/22</name><identifier><ID>US38141GWD23</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>212500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TGLS 8.2 
01/31/22</name><identifier><ID>USG87264AA81</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFTGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AER 3  1/2  
05/26/22</name><identifier><ID>US00774MAA36</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMH 6  3/8  
02/01/25</name><identifier><ID>USU8808PAA67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC Float 
01/31/22</name><identifier><ID>XS1558022866</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NIBCAP 1  1/2  
01/31/22</name><identifier><ID>XS1554112281</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 7  1/8  
PERP</name><identifier><ID>CH0352765157</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVUQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 4  5/8  
09/21/23</name><identifier><ID>US71654QCD25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  3/8  
02/04/21</name><identifier><ID>US71654QCA85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
IBM 3.3 
01/27/27</name><identifier><ID>US459200JR30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>KERPW 8  3/4  
01/31/22</name><identifier><ID>XS1533923238</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MYL 5  1/4  
06/15/46</name><identifier><ID>US62854AAP93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 3 
07/19/26</name><identifier><ID>FR0013179223</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.6</price><volume>3
8710</volume><tradeTime>2020-01-
16T14:17:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.182602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.75</price><volume>
1121068</volume><tradeTime>2020-02-
20T11:07:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.439102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>6.851</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>6.851</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VEDLN 6  3/8  
07/30/22</name><identifier><ID>USG9328DAM23</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CWAHK 5  1/4  
02/07/22</name><identifier><ID>XS1556165477</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EMBRBZ 5.4 
02/01/27</name><identifier><ID>US29082HAB87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JIIN 7  1/8  
02/01/22</name><identifier><ID>XS1555346995</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIXTLE 1  1/8  
02/03/21</name><identifier><ID>DE000A2DADR6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 1  3/8  
02/09/22</name><identifier><ID>XS1557268221</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.75</price><volume>
102750</volume><tradeTime>2020-01-



17T13:07:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.8357</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.572</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.572</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table4><row><simpleAvgPx>99.14</simpleAvgPx><avgPx>99.14</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>49570000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>25000000</medianFilledVolume><
medianOrderedVolume>25000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.6995</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.6995</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>40</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>ATLIM 1  5/8  
02/03/25</name><identifier><ID>XS1558491855</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.95</price><volume>6
78650</volume><tradeTime>2020-01-
10T14:19:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.51145</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.523</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.523</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2.3 
10/24/26</name><identifier><ID>FR0013192762</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.25</price><volume>
750750</volume><tradeTime>2020-01-
08T14:19:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.025902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>10.473</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>10.473</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>94</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>94</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.25</price><volume>
212500</volume><tradeTime>2020-01-
17T10:35:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.860298</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>4.293</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>4.293</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.247</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>9.247</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.761</price><volume
>5038</volume><tradeTime>2020-03-
13T10:09:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.507401</refPx></row><row><startTim
e>2020-03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.75</price><volume>1
9550</volume><tradeTime>2020-03-
13T11:54:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>103.507401</refPx></row></table3><table
4><row><simpleAvgPx>99.2555</simpleAvgPx><avgPx>98.3522</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>24588.05</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>12500</medianFilledVolume><medianOrderedVolume>125
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>3.891</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3
.891</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISPIM 1.7 
11/05/20</name><identifier><ID>IT0005042640</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.38</price><volume>
58220</volume><tradeTime>2020-01-
06T16:35:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.236298</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
4019</volume><tradeTime>2020-01-
07T16:37:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.232903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>
16075</volume><tradeTime>2020-01-
09T16:51:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.263298</refPx></row></table3><table
4><row><simpleAvgPx>100.585</simpleAvgPx><avgPx>100.516</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20103.2</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>100
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
16076</volume><tradeTime>2020-01-
15T16:41:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.267799</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>3
6180</volume><tradeTime>2020-01-
21T16:36:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.287399</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.54</price><volume>
406181</volume><tradeTime>2020-01-
27T13:46:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.295502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
12058</volume><tradeTime>2020-02-
04T16:39:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.491203</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
12061</volume><tradeTime>2020-02-
13T16:42:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.510902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
50255</volume><tradeTime>2020-02-
19T16:38:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.495697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.265</price><volume
>200530</volume><tradeTime>2020-02-
20T16:50:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.497002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.55</price><volume>
251375</volume><tradeTime>2020-02-
21T16:37:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.487</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>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
4018</volume><tradeTime>2020-02-
24T16:40:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.486298</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>340
00</volume><tradeTime>2020-02-
25T16:41:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.459999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.422121</price><volu
me>66278</volume><tradeTime>2020-02-
27T16:37:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.432198</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.39</price><volume>
34132</volume><tradeTime>2020-03-
03T16:38:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.585403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.53</price><volume>
100530</volume><tradeTime>2020-03-
11T16:53:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.424301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.38</price><volume>
10038</volume><tradeTime>2020-03-
12T16:53:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.348198</refPx></row></table3><table
4><row><simpleAvgPx>100.345</simpleAvgPx><avgPx>100.322069</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>58186.8<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>29000</medianFilledVolume><medianOrderedVolume>2
9000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MY
L 3.95 
06/15/26</name><identifier><ID>US62854AAN46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POSAV 5  1/2  
PERP</name><identifier><ID>XS1555774014</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>5
92500</volume><tradeTime>2020-03-
06T16:36:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.43365</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.737</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.737</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>7</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>7</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AEROAR 6  7/8  
02/01/27</name><identifier><ID>USP0092MAE32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSFT 3.3 
02/06/27</name><identifier><ID>US594918BY93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-
01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.95</price><volume>
217900</volume><tradeTime>2020-01-
27T16:16:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.79315</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MS
FT 2.4 
02/06/22</name><identifier><ID>US594918BW38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UNANA 1  1/8  
02/03/22</name><identifier><ID>XS1560644830</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOUDRE 4 
02/07/22</name><identifier><ID>XS1560991637</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-



13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.831</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.831</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.86</price><volume>
471870</volume><tradeTime>2020-01-
30T09:57:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.32665</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.026</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.026</medianTimeAcceptToExecSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.26</price><volume>
105260</volume><tradeTime>2020-02-
06T13:04:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.3039</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.366</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.366</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.1</price><volume>2
10200</volume><tradeTime>2020-02-
10T10:43:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.33675</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.424</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.424</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.16</price><volume>
105160</volume><tradeTime>2020-02-
12T16:01:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.2617</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.317</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.317</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.75</price><volume>
264375</volume><tradeTime>2020-02-
20T10:38:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.30035</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>11.231</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>11.231</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>71</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>71</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.36</price><volume>
417440</volume><tradeTime>2020-02-
26T10:51:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.6631</refPx></row></table3><table4>
<row><simpleAvgPx>104.58</simpleAvgPx><avgPx>104.726667</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2513440</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1200000</medianFilledVolume><medianOrderedVolume>1
200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>2.1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>2.1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.86</price><volume>
207720</volume><tradeTime>2020-02-
27T15:56:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.2339</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row><meanTimeAcceptToExecSecs>2.828</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.828</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.61</price><volume>
518050</volume><tradeTime>2020-03-
03T09:41:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.3506</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.237</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.237</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.06</price><volume>9
7060</volume><tradeTime>2020-03-
09T16:03:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.488</refPx></row></table3><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>16.049</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>16.049</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.26000000000001</pri
ce><volume>192520</volume><tradeTime>2020-03-
12T12:02:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.7966</refPx></row><row><startTime>2
020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.06</price><volume>1
92120</volume><tradeTime>2020-03-
12T14:21:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.41145</refPx></row></table3><table4>
<row><simpleAvgPx>96.16</simpleAvgPx><avgPx>96.16</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>384640</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>3.6135</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.6135
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr



adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.5</price><volume>62
6500</volume><tradeTime>2020-03-
16T16:19:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.56314999999999</refPx></row></table
3><table4><row><simpleAvgPx>89.505</simpleAvgPx><avgPx>89.505</avgPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>12530
70</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>700000</medianFilledVolume><medianOrderedVolu
me>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.09999999999999</pri
ce><volume>90100</volume><tradeTime>2020-03-
17T12:56:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.73215</refPx></row><row><startTime>
2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.11</price><volume>1
80220</volume><tradeTime>2020-03-
17T16:18:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.17325</refPx></row></table3><table4>
<row><simpleAvgPx>90.105</simpleAvgPx><avgPx>90.106667</avgPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>270320</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>13.488</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>13.488</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.76000000000001</pri
ce><volume>87760</volume><tradeTime>2020-03-
20T12:54:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.24985</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>7.514</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.514</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.56</price><volume>8
6560</volume><tradeTime>2020-03-
26T17:07:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.87264999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.17</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>3.17</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.858</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.858</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>STX 4  1/4  
03/01/22</name><identifier><ID>US81180WAV37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>T 3.2 
03/01/22</name><identifier><ID>US00206RDN98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>215000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>T 4  1/4  
03/01/27</name><identifier><ID>US00206RDQ20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
07/03/20</name><identifier><ID>IT0005025330</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
20132</volume><tradeTime>2020-01-
07T16:37:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.730103</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
20132</volume><tradeTime>2020-01-
08T16:36:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7295</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
10066</volume><tradeTime>2020-01-
09T16:51:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.730499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
10065</volume><tradeTime>2020-01-
10T16:36:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.723701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
10065</volume><tradeTime>2020-01-
14T16:35:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.722702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
10065</volume><tradeTime>2020-01-
15T16:40:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.725403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
20124</volume><tradeTime>2020-01-
20T16:34:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.712601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
40248</volume><tradeTime>2020-01-
21T16:36:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.712402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>1
0060</volume><tradeTime>2020-01-
24T16:39:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.691597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.59</price><volume>
10059</volume><tradeTime>2020-01-
27T16:34:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.689903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>2
0120</volume><tradeTime>2020-01-
28T16:37:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.698601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.57</price><volume>
60342</volume><tradeTime>2020-01-
30T16:34:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.686501</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.58</price><volume>
20116</volume><tradeTime>2020-02-
03T16:34:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.687599</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.57</price><volume>
90513</volume><tradeTime>2020-02-
04T16:39:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.685997</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.57</price><volume>
120684</volume><tradeTime>2020-02-
05T16:55:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.676498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>
30168</volume><tradeTime>2020-02-
06T16:41:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.728897</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.55</price><volume>
10055</volume><tradeTime>2020-02-
13T16:41:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.663498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.54</price><volume>
10054</volume><tradeTime>2020-02-
14T16:41:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.653999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.54</price><volume>
50270</volume><tradeTime>2020-02-
17T16:36:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.646599</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.54</price><volume>
50270</volume><tradeTime>2020-02-
18T16:37:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.646217</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.52</price><volume>
60312</volume><tradeTime>2020-02-
21T16:37:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.628403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.52</price><volume>
110572</volume><tradeTime>2020-02-
24T16:40:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.624702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
10045</volume><tradeTime>2020-03-
02T16:34:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.581902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>
20088</volume><tradeTime>2020-03-
03T16:38:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.584702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.28</price><volume>
10028</volume><tradeTime>2020-03-
09T16:47:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.689598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>OBL 0 04/08/22 
#175</name><identifier><ID>DE0001141752</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MYL 3.15 
06/15/21</name><identifier><ID>US62854AAM62</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>26000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM 3  1/2  
02/10/27</name><identifier><ID>XS1562614831</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table4><row><simpleAvgPx>105.925</simpleAvgPx><avgPx>105.925</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>4237000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolu
me><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5675</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.5675</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>20.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>AAPL Float 
02/09/22</name><identifier><ID>US037833CN89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>SIGMA 2  5/8  
02/07/24</name><identifier><ID>XS1562623584</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.3</price><volume>3
21900</volume><tradeTime>2020-01-
20T14:39:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.77305</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.455</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.455</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RAILBZ 7  3/8  
02/09/24</name><identifier><ID>USL79090AA13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CHTR 5  1/8  
05/01/27</name><identifier><ID>USU12501AR01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DRVTIM 8 
06/01/21</name><identifier><ID>USU26449AE50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>NLOK 5 
04/15/25</name><identifier><ID>US871503AU26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA 3 
02/14/22</name><identifier><ID>XS1561673986</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUMMPL 5  3/4  
04/15/25</name><identifier><ID>US86614WAD83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.5</price><volume>10
335</volume><tradeTime>2020-01-
07T14:20:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>77.62866200000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.652</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.652</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>ARMK 4  3/4  
06/01/26</name><identifier><ID>US038522AN85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CCBESA 0  5/8  
02/17/20</name><identifier><ID>XS1566083512</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NLOK 5 
04/15/25</name><identifier><ID>USU78585AC73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTU 6 
03/31/22</name><identifier><ID>US70457LAA26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PWONIJ 5 
02/14/24</name><identifier><ID>XS1517977093</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DGFP 0  3/8  
02/16/22</name><identifier><ID>FR0013237856</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>127.525</price><volume
>510100</volume><tradeTime>2020-02-
17T13:57:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>127.50745</refPx></row></table3><table4
><row><simpleAvgPx>127.51</simpleAvgPx><avgPx>127.51</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1020080</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.595</price><volume
>229190</volume><tradeTime>2020-03-
06T14:25:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>115.57015</refPx></row></table3><table4
><row><simpleAvgPx>114.58</simpleAvgPx><avgPx>114.58</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>458320</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table4><row><simpleAvgPx>104.79</simpleAvgPx><avgPx>104.79</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>13832280</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>6600000</medianFilledVolume
><medianOrderedVolume>6600000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.7965</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.7965</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>CHMFRU 0 



02/16/22</name><identifier><ID>XS1566998297</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-
03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.09999999999999</pri
ce><volume>396400</volume><tradeTime>2020-03-
13T15:57:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.295</refPx></row></table3><table4><
row><simpleAvgPx>99.3625</simpleAvgPx><avgPx>99.3625</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>794900</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.661</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
61</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GSM 9  3/8  
03/01/22</name><identifier><ID>USG33858AA20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAKBN 8 
11/01/27</name><identifier><ID>XS1551747733</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GATESW 3 
02/28/22</name><identifier><ID>CH0353945394</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICBCAS Float 
02/21/22</name><identifier><ID>XS1566971252</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRGIM Float 
02/21/22</name><identifier><ID>XS1568906421</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BA 2  1/8  
03/01/22</name><identifier><ID>US097023BT13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 2  1/2  
08/21/21</name><identifier><ID>XS1568875444</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.32</price><volume>
204640</volume><tradeTime>2020-03-
04T13:03:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.2997</refPx></row></table3><table4>
<row><simpleAvgPx>102.345</simpleAvgPx><avgPx>102.345</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>409380</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 3  3/4  
02/21/24</name><identifier><ID>XS1568874983</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 4  7/8  
02/21/28</name><identifier><ID>XS1568888777</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVNVX 1.8 
02/14/20</name><identifier><ID>US66989HAL24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ABQKQD 3  1/2  
02/22/22</name><identifier><ID>XS1569829200</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 0.4 
02/22/22</name><identifier><ID>CH0353945402</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KWIPKK 4  1/2  
02/23/27</name><identifier><ID>XS1567906059</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALTA 1 
11/15/21</name><identifier><ID>XS1570025111</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHMFRU 3.85 
08/27/21</name><identifier><ID>XS1567051443</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LDKSY 5.535 



12/31/18</name><identifier><ID>XS1123743889</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 5.35 
03/09/47</name><identifier><ID>XS1569814863</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LBBW 0  3/8  
02/27/25</name><identifier><ID>DE000LB1DSM2</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERICB 1  7/8  
03/01/24</name><identifier><ID>XS1571293684</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
11/05/21</name><identifier><ID>IT0005042087</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.617391</price><volu
me>22911</volume><tradeTime>2020-01-
02T16:34:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.99273700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.621765</price><volu
me>16935</volume><tradeTime>2020-01-
03T16:35:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.973511</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.774444</price><volu
me>71837</volume><tradeTime>2020-01-
07T16:34:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0811</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.850099</price><volu
me>100848</volume><tradeTime>2020-01-
08T16:39:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.061699</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><volume>6
2962</volume><tradeTime>2020-01-
13T16:44:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.046501</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.91816300000001</pri
ce><volume>48959</volume><tradeTime>2020-01-
14T16:49:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.053497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>89910</volume><tradeTime>2020-01-
15T16:42:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.951607</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.939825</price><volu
me>56965</volume><tradeTime>2020-01-
16T16:46:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.041298</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.925172</price><volu
me>57956</volume><tradeTime>2020-01-
17T16:43:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.059898</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</pri
ce><volume>73992</volume><tradeTime>2020-01-
20T16:41:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.075401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>420
00</volume><tradeTime>2020-01-
21T16:36:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0867</refPx></row></table3><table4>
<row><simpleAvgPx>100.135</simpleAvgPx><avgPx>100.256034</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>814079</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>406000</medianFilledVolume><medianOrderedVolume>40
6000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
342923</volume><tradeTime>2020-01-
22T11:23:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.071297</refPx></row><row><startTim
e>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.76606099999999</pri
ce><volume>329228</volume><tradeTime>2020-01-
22T16:57:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.071297</refPx></row></table3><table
4><row><simpleAvgPx>100.01803</simpleAvgPx><avgPx>100.02253</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>672151.
400013</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>336000</medianFilledVolume><medianOrdere
dVolume>336000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.808333</price><volu



me>47907</volume><tradeTime>2020-01-
23T16:45:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0783</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.96744200000001</pri
ce><volume>42986</volume><tradeTime>2020-01-
24T16:47:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0774</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>163
000</volume><tradeTime>2020-01-
27T16:46:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.084801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.826893</price><volu
me>102821</volume><tradeTime>2020-01-
28T16:51:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.106903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.92</price><volume>1
65867</volume><tradeTime>2020-01-
29T16:42:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.137497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
634709</volume><tradeTime>2020-01-
30T12:19:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.136703</refPx></row><row><startTim
e>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.902143</price><volu
me>139863</volume><tradeTime>2020-01-
30T16:42:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.136703</refPx></row></table3><table



4><row><simpleAvgPx>100.024048</simpleAvgPx><avgPx>100.199502</avgPx><highPx>100.27</h
ighPx><lowPx>99.90000000000001</lowPx></row></table4><table6><row><numOrdRfq>3</numO
rdRfq><numExecTrades>3</numExecTrades><totalValue>784562.100004</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>140000</medianFilledVolume><medianOrderedVolume>140000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.92666699999999</pri
ce><volume>44967</volume><tradeTime>2020-01-
31T16:57:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1604</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.902</price><volume>
99902</volume><tradeTime>2020-02-
03T16:35:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.168503</refPx></row></table3><table
4><row><simpleAvgPx>99.95099999999999</simpleAvgPx><avgPx>99.906667</avgPx></row></ta
ble4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>104902</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>52500</medianFilledVolume><medianOrder
edVolume>52500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.971605</price><volu
me>80977</volume><tradeTime>2020-02-
04T16:44:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.226097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
337075</volume><tradeTime>2020-02-
05T09:39:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.162697</refPx></row><row><startTim
e>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.856364</price><volu
me>98857</volume><tradeTime>2020-02-
05T17:01:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.162697</refPx></row></table3><table
4><row><simpleAvgPx>100.088182</simpleAvgPx><avgPx>100.214483</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4359
33.000004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>217500</medianFilledVolume><medianOrde



redVolume>217500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.900547</price><volu
me>127872</volume><tradeTime>2020-02-
06T16:41:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.244003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.999375</price><volu
me>79999</volume><tradeTime>2020-02-
07T16:50:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.282501</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.01</price><volume>
20002</volume><tradeTime>2020-02-
10T16:53:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.178902</refPx></row></table3><table
4><row><simpleAvgPx>99.957376</simpleAvgPx><avgPx>99.922149</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>120905.
800005</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>60500</medianFilledVolume><medianOrdered
Volume>60500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.046316</price><volu
me>38017</volume><tradeTime>2020-02-
11T16:40:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.173798</refPx></row></table3><table
4><row><simpleAvgPx>99.959245</simpleAvgPx><avgPx>99.980656</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60988.2
00003</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>30500</medianFilledVolume><medianOrderedV
olume>30500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.940921</price><volu
me>151910</volume><tradeTime>2020-02-
12T16:41:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.189034</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.923934</price><volu
me>182860</volume><tradeTime>2020-02-
13T16:41:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.189796</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.96445</price><volum
e>199928</volume><tradeTime>2020-02-
14T16:41:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.210602</refPx></row></table3><table
4><row><simpleAvgPx>99.997225</simpleAvgPx><avgPx>99.96902300000001</avgPx></row></ta
ble4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>214933.4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>107500</medianFilledVolume><medianOrd
eredVolume>107500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><volume>1
29922</volume><tradeTime>2020-02-
18T16:37:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.223</refPx></row></table3><table4><
row><simpleAvgPx>99.985</simpleAvgPx><avgPx>99.974019</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>208945.7</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>104500</medianFilledVolume><medianOrderedVolume>104
500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.96842100000001</pri
ce><volume>56981</volume><tradeTime>2020-02-
19T16:38:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.199203</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95999999999999</pri
ce><volume>74970</volume><tradeTime>2020-02-
20T16:50:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3302</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>1



404200</volume><tradeTime>2020-02-
21T13:12:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.327698</refPx></row><row><startTim
e>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.945217</price><volu
me>114936</volume><tradeTime>2020-02-
21T16:37:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.327698</refPx></row></table3><table
4><row><simpleAvgPx>100.061739</simpleAvgPx><avgPx>100.263462</avgPx><highPx>100.3</hig
hPx><lowPx>99.94</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>1564109.999999</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>115000</medianFilledVolume><medianOrderedVolume>115000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</pri
ce><volume>55994</volume><tradeTime>2020-02-
24T16:43:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.169403</refPx></row></table3><table
4><row><simpleAvgPx>99.961888</simpleAvgPx><avgPx>99.94959799999999</avgPx></row></ta
ble4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>198899.699995</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>99500</medianFilledVolume><medi
anOrderedVolume>99500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.9335</price><volume
>199867</volume><tradeTime>2020-02-
25T16:55:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.201401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95999999999999</pri
ce><volume>6997</volume><tradeTime>2020-02-
26T16:40:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1838</refPx></row></table3><table4>
<row><simpleAvgPx>100.13</simpleAvgPx><avgPx>100.294837</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>462359.2</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>230500</medianFilledVolume><medianOrderedVolume>23
0500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95999999999999</pri
ce><volume>69972</volume><tradeTime>2020-02-
27T16:42:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.160301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.76000000000001</pri
ce><volume>54868</volume><tradeTime>2020-03-
02T16:43:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.956306</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.79000000000001</pri
ce><volume>4989</volume><tradeTime>2020-03-
04T16:57:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.78259300000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.76000000000001</pri
ce><volume>14964</volume><tradeTime>2020-03-
05T16:51:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.87288700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.79575</price><volum
e>39918</volume><tradeTime>2020-03-
06T17:01:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.886337</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.69</price><volume>4
9845</volume><tradeTime>2020-03-
09T16:48:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.836243</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.86499999999999</pri
ce><volume>19773</volume><tradeTime>2020-03-
10T16:36:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>99.593102</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>4900
</volume><tradeTime>2020-03-
26T17:13:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.76879099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>4900
</volume><tradeTime>2020-03-
27T16:43:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.76409099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>FARMIT 5  7/8  
03/02/27</name><identifier><ID>XS1572408380</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DZBK Float 
PERP</name><identifier><ID>DE000A0GWWW7</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DWNIGY 0.325 
07/26/24</name><identifier><ID>DE000A2BPB84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.85</price><volume>
854800</volume><tradeTime>2020-02-
11T10:06:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.00885</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.85</price><volume>
213700</volume><tradeTime>2020-02-
25T15:51:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.788</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>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.6</price><volume>3
16800</volume><tradeTime>2020-03-
06T11:27:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.08645</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.48999999999999</pri
ce><volume>487450</volume><tradeTime>2020-03-
16T14:53:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.93434999999999</refPx></row></table
3><table4><row><simpleAvgPx>97.5</simpleAvgPx><avgPx>97.5</avgPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>975000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>50
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.17</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>



0.17</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SPGB 
2.35 
07/30/33</name><identifier><ID>ES00000128Q6</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table4><row><simpleAvgPx>123.635</simpleAvgPx><avgPx>123.635</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>24727000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledVolu
me><medianOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>BMY 3  1/4  
02/27/27</name><identifier><ID>US110122BB30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IQV 3  1/4  
03/15/25</name><identifier><ID>XS1533922776</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.703</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.703</medianTimeAcceptToExecSecs><meanTimeRe



questToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>VIAC 6  1/4  
02/28/57</name><identifier><ID>US92553PBC59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIAC 5  7/8  
02/28/57</name><identifier><ID>US92553PBD33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEDC 10 
12/31/22</name><identifier><ID>US15080BAE65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
01/20/27</name><identifier><ID>XS1457442025</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DANBNK 2.7 
03/02/22</name><identifier><ID>US23636BAM19</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CDEP Float 
03/09/23</name><identifier><ID>IT0005244774</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table4><row><simpleAvgPx>101.12</simpleAvgPx><avgPx>101.12</avgPx>
</row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>2022400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume>
<medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.9340000000000001</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.9340000000000001</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>66.666667</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>41</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>ARGID 2  3/4  
03/15/24</name><identifier><ID>XS1574148877</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ARGID 4  1/4  
09/15/22</name><identifier><ID>USG04586AN66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 1 
03/08/23</name><identifier><ID>FR0013240835</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>41000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>131000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>28000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
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03/03/22</name><identifier><ID>DE000A2BPET2</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>52500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.027</price><volume
>50513</volume><tradeTime>2020-01-
20T12:49:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.08335</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.175</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.175</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.51000000000001</pri
ce><volume>199020</volume><tradeTime>2020-01-
31T09:45:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.59305000000001</refPx></row></table
3><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>2.244</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.244</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.08</price><volume>
600480</volume><tradeTime>2020-02-
04T09:40:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0088</refPx></row></table3><table4>
<row><simpleAvgPx>100.09</simpleAvgPx><avgPx>100.09</avgPx></row></table4><table6><row>
<numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1201080</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>350000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>59000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.69</price><volume>
100690</volume><tradeTime>2020-02-
18T13:13:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.67235</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.229</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.229</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73999999999999</pri
ce><volume>99740</volume><tradeTime>2020-02-
24T11:37:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.8687</refPx></row></table3><table6><
row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>65000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.424</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.424</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>15</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>28000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>11000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>15</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.063</price><volume>
5163</volume><tradeTime>2020-03-
20T11:53:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.5896</refPx></row><row><startTime>2



020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.26000000000001</pri
ce><volume>16389</volume><tradeTime>2020-03-
20T13:36:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.2557</refPx></row></table3><table4><
row><simpleAvgPx>86.1615</simpleAvgPx><avgPx>86.21272</avgPx></row></table4><table6><ro
w><numOrdRfq>9</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>21553.18</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>12500</medianFilledVolume><medianOrderedVolume>1100
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>11.081</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1
1.081</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.119</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.119</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCO 2  3/4  
12/15/21</name><identifier><ID>US615369AG02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 0 
03/09/21</name><identifier><ID>XS1574671662</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RXLFP 2  5/8  
06/15/24</name><identifier><ID>XS1574686264</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90</price><volume>1125
000</volume><tradeTime>2020-03-
27T11:34:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.1675</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISPIM 
2 
02/27/21</name><identifier><ID>IT0005071755</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
10064</volume><tradeTime>2020-02-
04T16:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.869202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
20128</volume><tradeTime>2020-02-
05T16:55:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.802597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
40248</volume><tradeTime>2020-02-
06T16:41:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.783699</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
20132</volume><tradeTime>2020-02-
07T16:47:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8302</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.67</price><volume>
20134</volume><tradeTime>2020-02-
10T16:53:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.908302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.68</price><volume>
50340</volume><tradeTime>2020-02-
17T16:36:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.682701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.68</price><volume>
30204</volume><tradeTime>2020-02-
19T16:38:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.917702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
191425</volume><tradeTime>2020-02-
21T12:54:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.916603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.73</price><volume>
90657</volume><tradeTime>2020-02-
24T16:41:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9216</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>2
0080</volume><tradeTime>2020-03-
02T16:34:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.086304</refPx></row></table3><table
4><row><simpleAvgPx>100.64</simpleAvgPx><avgPx>100.64</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>40256</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVolume>20000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISPIM Float 
02/27/20</name><identifier><ID>IT0005082968</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-
01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.02</price><volume>
10002</volume><tradeTime>2020-01-
21T16:36:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.133003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.02</price><volume>
50010</volume><tradeTime>2020-01-
23T16:53:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.134697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.02</price><volume>
10002</volume><tradeTime>2020-01-



24T16:39:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.135201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>1538460</volume><tradeTime>2020-01-
29T16:46:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.133003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>324</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>324</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>100</si
mpleAvgExecutedPx><totalValue>600000</totalValue></row></table3><table4><row><simpleAvgP
x>100</simpleAvgPx><avgPx>100</avgPx></row></table4><table6><row><numOrdRfq>2</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>650000</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>325000</medianFilledVolume><medianOrderedVolume>325000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
6.874</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.874</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>400
00</volume><tradeTime>2020-02-
20T16:50:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.015175</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>TRPCN 5.3 
03/15/77</name><identifier><ID>US89356BAC28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JNJ 2  1/4  
03/03/22</name><identifier><ID>US478160CD49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JNJ 3  5/8  
03/03/37</name><identifier><ID>US478160CF96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>85000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ISPIM Float 
02/28/22</name><identifier><ID>IT0005161358</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.31</price><volume>
60186</volume><tradeTime>2020-01-
07T16:34:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.419601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.33</price><volume>
10033</volume><tradeTime>2020-01-
08T16:39:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.425102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.29</price><volume>
30087</volume><tradeTime>2020-01-



09T16:56:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3899</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.26</price><volume>
30078</volume><tradeTime>2020-01-
13T16:44:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.363098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.31</price><volume>
10031</volume><tradeTime>2020-01-
15T16:43:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.352097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>1
0030</volume><tradeTime>2020-01-
20T16:41:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.382797</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.294</price><volume
>50147</volume><tradeTime>2020-01-
21T16:36:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.406303</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
30096</volume><tradeTime>2020-01-
22T16:57:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.382698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.1</price><volume>1
0010</volume><tradeTime>2020-01-



23T16:45:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3675</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.37</price><volume>
50185</volume><tradeTime>2020-01-
24T16:47:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.401497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.426667</price><volu
me>30128</volume><tradeTime>2020-01-
28T16:51:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.5009</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.43</price><volume>
130559</volume><tradeTime>2020-01-
29T16:42:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.504799</refPx></row></table3><table
4><row><simpleAvgPx>100.44</simpleAvgPx><avgPx>100.431429</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>140604</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>70000</medianFilledVolume><medianOrderedVolume>70
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
30135</volume><tradeTime>2020-01-
30T16:42:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.521797</refPx></row></table3><table
4><row><simpleAvgPx>100.450476</simpleAvgPx><avgPx>100.450833</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2410
82.00004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>120000</medianFilledVolume><medianOrde
redVolume>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
10048</volume><tradeTime>2020-01-
31T16:57:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.594101</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
10051</volume><tradeTime>2020-02-
03T16:36:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.622002</refPx></row></table3><table
4><row><simpleAvgPx>100.694</simpleAvgPx><avgPx>100.872588</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>685933.6
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>340000</medianFilledVolume><medianOrderedVolum
e>340000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
60306</volume><tradeTime>2020-02-
04T16:44:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.662102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.50875</price><volu
me>80407</volume><tradeTime>2020-02-
05T17:01:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.654999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>2
0120</volume><tradeTime>2020-02-
07T16:50:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.691597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
10062</volume><tradeTime>2020-02-
10T16:53:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.705803</refPx></row></table3><table
4><row><simpleAvgPx>100.61</simpleAvgPx><avgPx>100.61</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20122</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table



9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>
30186</volume><tradeTime>2020-02-
11T16:40:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.712196</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
10064</volume><tradeTime>2020-02-
13T16:41:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.721992</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.67</price><volume>
10067</volume><tradeTime>2020-02-
18T16:37:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.829903</refPx></row></table3><table
4><row><simpleAvgPx>100.8175</simpleAvgPx><avgPx>100.952708</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>242286.
5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>120000</medianFilledVolume><medianOrderedVolu
me>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6775</price><volum
e>40271</volume><tradeTime>2020-02-
19T16:38:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.752403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.68</price><volume>
10068</volume><tradeTime>2020-02-
21T16:37:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.738998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>
10047</volume><tradeTime>2020-03-
02T16:43:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.455704</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.916</price><volume>
49958</volume><tradeTime>2020-03-
09T16:48:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.445396</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>BACRED Float 
12/23/21</name><identifier><ID>XS1134567012</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.15</price><volume>
326714</volume><tradeTime>2020-02-
25T09:45:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.429398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.12</price><volume>
229542</volume><tradeTime>2020-02-
27T10:43:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.390099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.86</price><volume>
255175</volume><tradeTime>2020-03-
09T09:33:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.650497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>13.469</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>13.469</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>HLSTWR 9  1/8  
03/08/22</name><identifier><ID>XS1572144464</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 2 
03/08/23</name><identifier><ID>XS1575979148</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL Float 
07/08/20</name><identifier><ID>FR0013241379</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.83</price><volume>9
98300</volume><tradeTime>2020-03-
24T13:32:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.797</refPx></row></table3><table4><r
ow><simpleAvgPx>99.84</simpleAvgPx><avgPx>99.84</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1996800</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.8045</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8
045</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>59.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>59.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DIS 
1.95 
03/04/20</name><identifier><ID>US25468PDP80</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNS Float 
03/07/22</name><identifier><ID>US064159JF41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OLAMSP 4  3/8  
01/09/23</name><identifier><ID>XS1575977365</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MQGAU 6  1/8  
PERP</name><identifier><ID>USQ568A9SP31</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAR 4  1/2  
05/15/25</name><identifier><ID>XS1576621632</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NAVI 6  1/2  
06/15/22</name><identifier><ID>US63938CAF59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GT 4  7/8  
03/15/27</name><identifier><ID>US382550BG56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.75</price><volume>9
7750</volume><tradeTime>2020-03-
02T14:36:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.86895</refPx></row></table3><table4>
<row><simpleAvgPx>97.7</simpleAvgPx><avgPx>97.7</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>195400</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SSELN 4  3/4  
09/16/77</name><identifier><ID>XS1572343744</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BASGR 0.925 
03/09/23</name><identifier><ID>DE000A2BPEU0</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DWFUGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
09/09/22</name><identifier><ID>XS1577427526</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
03/17/23</name><identifier><ID>IT0005163602</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-
01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.31</price><volume>9
9310</volume><tradeTime>2020-01-
29T16:46:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.23</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>NOKIA 1 
03/15/21</name><identifier><ID>XS1577727164</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENBL 4.4 
03/15/27</name><identifier><ID>US292480AK65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JWN 4 
03/15/27</name><identifier><ID>US655664AS97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>128500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWEDA 2.8 
03/14/22</name><identifier><ID>XS1577360784</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UCGIM Float 
08/26/20</name><identifier><ID>XS0226191798</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.24</price><volume>
1012400</volume><tradeTime>2020-01-
20T15:37:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>101.0709</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.6879999999999999</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.6879999999999999</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>48</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>48</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>PTABNK 5  3/8  
03/14/22</name><identifier><ID>XS1520309839</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SWEDA Float 
03/14/22</name><identifier><ID>XS1577762583</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WARBAB 6  1/2  
PERP</name><identifier><ID>XS1575992752</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIEGR Float 
03/16/22</name><identifier><ID>USN82008AQ16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EIB Float 
06/08/20</name><identifier><ID>XS0219808549</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVCFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
180432</volume><tradeTime>2020-01-
03T14:40:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.196503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>35.504</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>35.504</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.18</price><volume>
128230</volume><tradeTime>2020-02-
06T14:38:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.129799</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>12.953</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>12.953</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.17</price><volume>
263447</volume><tradeTime>2020-03-
02T16:36:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.107803</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>4.656</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>4.656</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>WU 3.6 
03/15/22</name><identifier><ID>US959802AU35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 4.45 
09/15/27</name><identifier><ID>XS1580469895</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>MRFGBZ 7 
03/15/24</name><identifier><ID>USG5825AAA00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TNEMAK 3  1/4  
03/15/24</name><identifier><ID>XS1533916299</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.76</price><volume>
103760</volume><tradeTime>2020-02-
25T14:00:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7773</refPx></row><row><startTime>
2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>103.56</
simpleAvgExecutedPx><totalValue>310680</totalValue></row></table3><table4><row><simpleAvg
Px>103.66</simpleAvgPx><avgPx>103.61</avgPx></row></table4><table6><row><numOrdRfq>3</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>414440</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>200000</medianFilledVolume><medianOrderedVolume>100000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>4.03</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.03</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS Float 
12/30/22</name><identifier><ID>XS1280098762</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-
03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.94</price><volume>6
92580</volume><tradeTime>2020-03-
03T15:41:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>9.032999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>9.032999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>UCGIM Float 
06/30/23</name><identifier><ID>IT0005199267</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.64884600000001</pri
ce><volume>25908</volume><tradeTime>2020-01-
09T16:51:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.56950000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59</price><volume>9
6602</volume><tradeTime>2020-01-
17T16:43:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.58165</refPx></row></table3><table4>
<row><simpleAvgPx>99.59517700000001</simpleAvgPx><avgPx>99.60001</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>29
08320.299913</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>1460000</medianFilledVolume><media
nOrderedVolume>1460000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.64</price><volume>4
9820</volume><tradeTime>2020-02-
03T16:36:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.66785</refPx></row></table3><table4>
<row><simpleAvgPx>99.642039</simpleAvgPx><avgPx>99.643941</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1481705.3
99998</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>743500</medianFilledVolume><medianOrdered
Volume>743500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-



04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73</price><volume>6
981</volume><tradeTime>2020-02-
04T16:45:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.69755000000001</refPx></row></table
3><table4><row><simpleAvgPx>99.690861</simpleAvgPx><avgPx>99.652152</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
1268571.900014</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>636500</medianFilledVolume><medi
anOrderedVolume>636500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.639375</price><volu
me>15942</volume><tradeTime>2020-02-
05T17:02:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.6983</refPx></row></table3><table4><
row><simpleAvgPx>99.647606</simpleAvgPx><avgPx>99.655658</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1468924.39
9961</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>737000</medianFilledVolume><medianOrderedVo
lume>737000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.77</price><volume>1
63622</volume><tradeTime>2020-02-
11T16:41:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.7362</refPx></row></table3><table4><
row><simpleAvgPx>99.756237</simpleAvgPx><avgPx>99.74793200000001</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>82
4915.399968</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>413500</medianFilledVolume><medianO
rderedVolume>413500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.83</price><volume>3
9932</volume><tradeTime>2020-02-
25T16:56:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.78959999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.742791</simpleAvgPx><avgPx>99.67899300000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>297043.400012</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>149000</medianFilledVolum
e><medianOrderedVolume>149000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.628308</price><volu
me>129516</volume><tradeTime>2020-02-
26T16:40:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.7807</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>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.84999999999999</pri
ce><volume>9885</volume><tradeTime>2020-03-
09T16:47:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.91695</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.8</price><volume>95
80</volume><tradeTime>2020-03-
13T16:45:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.34705</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.31999999999999</pri
ce><volume>47160</volume><tradeTime>2020-03-
26T10:15:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.66015</refPx></row><row><startTime>
2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.6326</price><volume
>47316</volume><tradeTime>2020-03-
26T17:13:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.65779999999999</refPx></row></table
3><table4><row><simpleAvgPx>94.47629999999999</simpleAvgPx><avgPx>94.47629999999999</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>94476.3</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith



draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolu
me><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>6.164</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>6.164</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>RAGSTF 0 
03/16/23</name><identifier><ID>DE000A2BPE24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>2
07200</volume><tradeTime>2020-02-
05T09:50:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.7445</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>DAL 3  5/8  
03/15/22</name><identifier><ID>US247361ZJ00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
07/28/20</name><identifier><ID>XS1252215485</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.837999999999999</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.837999999999999</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISPIM 
Float 
03/31/21</name><identifier><ID>IT0005170367</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-



01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.43</price><volume>
60258</volume><tradeTime>2020-01-
07T16:34:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.604797</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>
40176</volume><tradeTime>2020-01-
08T16:39:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.616402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>
40176</volume><tradeTime>2020-01-
10T16:42:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.604202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
50240</volume><tradeTime>2020-01-
14T16:49:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6129</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
10045</volume><tradeTime>2020-01-
16T16:46:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6008</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
20090</volume><tradeTime>2020-01-
21T16:36:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.572701</refPx></row></table3><table
4><row><simpleAvgPx>100.6</simpleAvgPx><avgPx>100.727778</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>271965</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu



mOrdRfqModify><medianFilledVolume>135000</medianFilledVolume><medianOrderedVolume>13
5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45625</price><volu
me>80365</volume><tradeTime>2020-01-
24T16:47:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.542</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>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
20090</volume><tradeTime>2020-01-
27T16:46:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.544701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>
10044</volume><tradeTime>2020-01-
31T16:57:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.5513</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>
20094</volume><tradeTime>2020-02-
06T16:42:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.582199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
70336</volume><tradeTime>2020-02-
07T16:50:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.598503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
20102</volume><tradeTime>2020-02-
10T16:53:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.588699</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>
30141</volume><tradeTime>2020-02-
12T16:41:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.595299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
60294</volume><tradeTime>2020-02-
14T16:41:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.594597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
40196</volume><tradeTime>2020-02-
19T16:38:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.599602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
20098</volume><tradeTime>2020-02-
20T16:50:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.595901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
40192</volume><tradeTime>2020-02-
26T16:40:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.606903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.34</price><volume>



40136</volume><tradeTime>2020-02-
28T16:43:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.575104</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.22</price><volume>
70154</volume><tradeTime>2020-03-
04T16:57:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3993</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>LENOVO 3  7/8  
03/16/22</name><identifier><ID>XS1573181440</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LENOVO 5  3/8  
PERP</name><identifier><ID>XS1575529539</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NDB 4  3/4  
10/02/23</name><identifier><ID>DE000NLB2HC4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VAL 8 
01/31/24</name><identifier><ID>US91889DAC02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>48000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
HUM 3.95 
03/15/27</name><identifier><ID>US444859BF87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VZ Float 
03/16/22</name><identifier><ID>US92343VDX91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VZ 3  1/8  
03/16/22</name><identifier><ID>US92343VDW19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEUGOT 2 
03/23/24</name><identifier><ID>FR0013245586</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>58</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>58</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
IMGCN 7 
04/15/25</name><identifier><ID>USC4535AAB64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMUS 4 
04/15/22</name><identifier><ID>US87264AAR68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMUS 5  1/8  
04/15/25</name><identifier><ID>US87264AAS42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRAFIG 6  7/8  
PERP</name><identifier><ID>XS1582433428</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>520000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.16</price><volume>4
37220</volume><tradeTime>2020-01-
28T15:38:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.24120000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>2.668</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.668</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34</price><volume>1
96680</volume><tradeTime>2020-02-
07T14:34:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.23685</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.683</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.683</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.94</price><volume>1
85880</volume><tradeTime>2020-03-



06T15:53:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.123</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.674</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.674</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>15</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>67.26000000000001</pri
ce><volume>336300</volume><tradeTime>2020-03-
20T12:58:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>66.95845</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.112</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.112</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.25</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.25</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>LGEN 5  1/4  
03/21/47</name><identifier><ID>XS1580239207</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
03/31/22</name><identifier><ID>IT0005163339</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48</price><volume>1
9896</volume><tradeTime>2020-01-
02T16:34:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.82446299999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.505</price><volume>
99505</volume><tradeTime>2020-01-
07T16:34:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.82843</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>6
9692</volume><tradeTime>2020-01-
08T16:39:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.804237</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>9
956</volume><tradeTime>2020-01-
10T16:42:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.804222</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>1
9912</volume><tradeTime>2020-01-
13T16:44:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>99.792107</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.63</price><volume>1
9926</volume><tradeTime>2020-01-
14T16:49:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.879272</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.67</price><volume>1
99340</volume><tradeTime>2020-01-
16T16:46:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.850403</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.61</price><volume>7
9688</volume><tradeTime>2020-01-
20T16:41:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.881973</refPx></row></table3><table4
><row><simpleAvgPx>99.755</simpleAvgPx><avgPx>99.86987000000001</avgPx></row></table4>
<table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>768
998</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>385000</medianFilledVolume><medianOrderedVol
ume>385000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.61</price><volume>1
99220</volume><tradeTime>2020-01-
21T16:36:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.88030999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.61</price><volume>9
961</volume><tradeTime>2020-01-



22T16:57:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.871048</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.61</price><volume>8
9649</volume><tradeTime>2020-01-
23T16:45:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.890923</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.61</price><volume>1
19532</volume><tradeTime>2020-01-
24T16:47:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.906937</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.653333</price><volu
me>119583</volume><tradeTime>2020-01-
27T16:46:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.908012</refPx></row></table3><table4
><row><simpleAvgPx>99.83666700000001</simpleAvgPx><avgPx>99.96054100000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>739707.999996</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>370000</medianFilledVolum
e><medianOrderedVolume>370000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.65000000000001</pri
ce><volume>59790</volume><tradeTime>2020-01-
28T16:51:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.92572800000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.704167</price><volu
me>119645</volume><tradeTime>2020-01-
29T16:42:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.963943</refPx></row></table3><table4
><row><simpleAvgPx>99.72708299999999</simpleAvgPx><avgPx>99.70769199999999</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>129620.000004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>65000</medianFilledVolume
><medianOrderedVolume>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.711111</price><volu
me>89739</volume><tradeTime>2020-01-
30T16:42:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.95262099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>49
900</volume><tradeTime>2020-01-
31T16:57:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.99118</refPx></row></table3><table4>
<row><simpleAvgPx>99.765</simpleAvgPx><avgPx>99.77375000000001</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>7981
9</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>4
9875</volume><tradeTime>2020-02-
03T16:35:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.943062</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81</price><volume>9
981</volume><tradeTime>2020-02-
04T16:44:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.951599</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.78</price><volume>1
9956</volume><tradeTime>2020-02-
05T17:02:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.932396</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.83</price><volume>1



19796</volume><tradeTime>2020-02-
06T16:41:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.977692</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84</price><volume>1
9968</volume><tradeTime>2020-02-
07T16:50:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0672</refPx></row></table3><table4>
<row><simpleAvgPx>99.87</simpleAvgPx><avgPx>99.86</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>29958</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume>15000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.845</price><volume>
79876</volume><tradeTime>2020-02-
10T16:53:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0625</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>9990</volume><tradeTime>2020-02-
11T16:40:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.064003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.905</price><volume>
59943</volume><tradeTime>2020-02-
12T16:41:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0821</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.91466699999999</pri
ce><volume>149872</volume><tradeTime>2020-02-
13T16:41:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.087097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>139860</volume><tradeTime>2020-02-
14T16:41:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.110199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.92666699999999</pri
ce><volume>59956</volume><tradeTime>2020-02-
17T16:36:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.094704</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table4><row><simpleAvgPx>100.044435</simpleAvgPx><avgPx>100.10287
6</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>1531574.000011</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>765000</medi
anFilledVolume><medianOrderedVolume>765000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>199800</volume><tradeTime>2020-02-
19T16:38:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.120995</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.826154</price><volu
me>129774</volume><tradeTime>2020-02-
20T16:50:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.108597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.398</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.398</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</m



edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.62</price><volume>9
962</volume><tradeTime>2020-02-
26T16:40:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.136902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.76000000000001</pri
ce><volume>99760</volume><tradeTime>2020-02-
27T16:42:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.103996</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>1
09725</volume><tradeTime>2020-03-
02T16:43:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.988922</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.66</price><volume>9
966</volume><tradeTime>2020-03-
05T16:51:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.035004</refPx></row></table3><table
4><row><simpleAvgPx>99.83</simpleAvgPx><avgPx>99.83</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>19966</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.66</price><volume>1
39524</volume><tradeTime>2020-03-
06T17:01:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.070602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.03</price><volume>9
9030</volume><tradeTime>2020-03-
09T16:47:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.053101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.83</price><volume>9
883</volume><tradeTime>2020-03-
12T16:53:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.130653</refPx></row></table3><table4
><row><simpleAvgPx>98.55</simpleAvgPx><avgPx>98.38200000000001</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4919
1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.04000000000001</pri
ce><volume>9804</volume><tradeTime>2020-03-
13T16:46:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.023247</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>SPIEFP 3  1/8  
03/22/24</name><identifier><ID>FR0013245263</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.55</price><volume>
537750</volume><tradeTime>2020-01-
08T14:42:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.39915</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.605</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.605</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
409000</volume><tradeTime>2020-03-
11T10:45:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.16425</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.312</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.312</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>300
000</volume><tradeTime>2020-03-
12T10:56:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.93535</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.6840000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.6840000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>51</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>51<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-
16+00:00</tradeDate><table4><row><simpleAvgPx>93.375</simpleAvgPx><avgPx>93.375</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>1867500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume>
<medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.607</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.607</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.375</price><volume>
1132500</volume><tradeTime>2020-03-
30T10:32:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.1297</refPx></row></table3><table4><
row><simpleAvgPx>94.5625</simpleAvgPx><avgPx>94.5625</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2269500</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1200000</medianFilledVolume><medianOrderedVolume>1200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.4465</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.4465</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>36.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SRGIM 0 



03/20/22</name><identifier><ID>XS1583310807</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-
02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.9</price><volume>2
25800</volume><tradeTime>2020-02-
18T11:14:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.8913</refPx></row></table3><table4>
<row><simpleAvgPx>112.925</simpleAvgPx><avgPx>112.925</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>451700</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.572</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
572</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>71.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>71.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
000</volume><tradeTime>2020-03-
19T15:54:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.03155</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LOCLFP Float 
03/15/22</name><identifier><ID>FR0013237484</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>126500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESSITY 1  5/8  
03/30/27</name><identifier><ID>XS1584122763</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>705000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CS 3  7/8  
PERP</name><identifier><ID>CH0360172719</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVJQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKS 7 
03/15/27</name><identifier><ID>US001546AU45</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.85</price><volume>
25212</volume><tradeTime>2020-02-
12T14:17:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.098022</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.996</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.996</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>2</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>WYND 4.15 
04/01/24</name><identifier><ID>US98310WAP32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 3.491 
05/23/23</name><identifier><ID>USH4209UAA46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS Float 
05/23/23</name><identifier><ID>USH4209UAB29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>267500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
10/22/25</name><identifier><ID>XS1291167226</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FOSUNI 
5  1/4  
03/23/22</name><identifier><ID>XS1581103428</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLOG 8  7/8  
03/22/22</name><identifier><ID>USG37585AC37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.55</price><volume>
1344513</volume><tradeTime>2020-01-
14T14:58:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.572998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.646</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.646</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</mea



nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.675</price><volume
>2073500</volume><tradeTime>2020-01-
28T14:51:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.839203</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.703</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.703</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EVERRE 8  1/4  
03/23/22</name><identifier><ID>XS1580431143</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PGB Float 



05/19/21</name><identifier><ID>PTOTVGOE0008</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.146</price><volume
>206292</volume><tradeTime>2020-01-
17T15:52:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.068703</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.782</price><volume
>1526730</volume><tradeTime>2020-03-
16T13:27:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.484398</refPx></row><row><startTim
e>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
0000</volume><tradeTime>2020-03-
16T14:06:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.484398</refPx></row></table3><table
4><row><simpleAvgPx>100.891</simpleAvgPx><avgPx>101.0692</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2526730</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1250000</medianFilledVolume><medianOrderedVolume>
1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.4</si
mpleAvgExecutedPx><totalValue>659100</totalValue></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>650000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>SRIRJK 6  7/8  
03/27/24</name><identifier><ID>USY2749KAC46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TSKBTI 7  5/8  
03/29/27</name><identifier><ID>XS1584113184</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARWLN Float 
04/01/25</name><identifier><ID>XS1533918824</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED 3.15 
03/29/22</name><identifier><ID>US456837AG88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED Float 
03/29/22</name><identifier><ID>US456837AJ28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 4 
03/27/27</name><identifier><ID>USU37818AR97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DANBNK 6  1/8  
PERP</name><identifier><ID>XS1586367945</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume>2
06600</volume><tradeTime>2020-03-
03T10:10:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.1044</refPx></row></table3><table4>
<row><simpleAvgPx>103.2</simpleAvgPx><avgPx>103.2</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>412800</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FOY 2  1/4  
03/29/22</name><identifier><ID>FI4000251756</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZMIM 2 
03/28/22</name><identifier><ID>XS1533918584</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAPSM 4  3/8  
03/31/47</name><identifier><ID>ES0224244089</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.1</price><volume>5
90500</volume><tradeTime>2020-01-
10T11:20:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>117.9455</refPx></row></table3><table4>
<row><simpleAvgPx>118.15</simpleAvgPx><avgPx>118.15</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1181500</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.8685</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
8685</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 2.6 
12/27/20</name><identifier><ID>US38141GWG53</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARMK 3  1/8  
04/01/25</name><identifier><ID>XS1586831999</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OBTACP 7  1/2  
PERP</name><identifier><ID>DE000A1616U7</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table4><row><simpleAvgPx>100</simpleAvgPx><avgPx>100</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>1600000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>800000</medianFilledVolume><medi
anOrderedVolume>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>METINV 7  1/2  
12/31/21</name><identifier><ID>XS1571247490</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPFAIJ 5  1/2  
03/31/22</name><identifier><ID>XS1588422201</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PELHOL 4  1/8  
04/01/24</name><identifier><ID>XS1533914591</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-



05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.25</price><volume>8
8250</volume><tradeTime>2020-03-
05T13:12:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.20405</refPx></row></table3><table4>
<row><simpleAvgPx>88.25</simpleAvgPx><avgPx>88.25</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>176500</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RABOBK 
Float 
06/22/21</name><identifier><ID>XS0629170837</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.495</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.495</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>ARGENT 3  3/8  
10/12/20</name><identifier><ID>CH0361824458</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELIAS 3 
04/04/78</name><identifier><ID>XS1590787799</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-
03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.59999999999999</pri
ce><volume>946000</volume><tradeTime>2020-03-
18T15:57:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.2146</refPx></row></table3><table4><
row><simpleAvgPx>94.425</simpleAvgPx><avgPx>94.425</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1888500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000



0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.7715</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.7715</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>28.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>F 
Float 
03/28/22</name><identifier><ID>US345397YJ68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TENN 2.995 
PERP</name><identifier><ID>XS1591694481</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELIAS Float 
10/04/77</name><identifier><ID>XS1590783533</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXGB</ID><IDType>CFI</IDType></classification><currency>SEK</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>1
0433520</volume><tradeTime>2020-01-
09T10:41:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.33773</refPx></row></table3><table4
><row><simpleAvgPx>103.3</simpleAvgPx><avgPx>103.3</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20887260</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>10110000</medianFilledVolume><medianOrderedVolume>1011
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>28.1015</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>28.1015</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.666667</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ERESQD 4  7/8  
04/05/22</name><identifier><ID>XS1590806508</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>SPMIM 2  3/4  
04/05/22</name><identifier><ID>XS1591523755</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.09</price><volume>
1050900</volume><tradeTime>2020-01-
20T15:09:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.9554</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.59</price><volume>
103590</volume><tradeTime>2020-02-
28T12:13:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.1988</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>7.217</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.217</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GNBSU
D 6  1/2  
04/03/27</name><identifier><ID>USP1265VAD49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOXAM 6 
04/15/25</name><identifier><ID>XS1590067432</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-



01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.65</price><volume>
310950</volume><tradeTime>2020-01-
15T09:41:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.12305</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.598</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.598</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.25</price><volume>
104250</volume><tradeTime>2020-01-
22T15:56:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.04095</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.57</price><volume>
932130</volume><tradeTime>2020-02-
05T10:26:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.42935</refPx></row></table3><table4
><row><simpleAvgPx>103.46</simpleAvgPx><avgPx>103.515</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1242180</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.55</price><volume>
103550</volume><tradeTime>2020-02-
07T10:57:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.48125</refPx></row></table3><table4
><row><simpleAvgPx>103.55</simpleAvgPx><avgPx>103.55</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1139050</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>550000</medianFilledVolume><medianOrderedVolume>55000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.598</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
598</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>
206320</volume><tradeTime>2020-02-
26T09:59:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>102.69805</refPx></row><row><startTime
>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>
206320</volume><tradeTime>2020-02-
26T14:50:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.70245</refPx></row></table3><table4
><row><simpleAvgPx>103.16</simpleAvgPx><avgPx>103.16</avgPx><highPx>103.16</highPx><low
Px>103.16</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>
3</numExecTrades><totalValue>928440</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medi
anFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>11</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.59999999999999</pri
ce><volume>191200</volume><tradeTime>2020-03-
10T10:37:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.99945</refPx></row></table3><table4>
<row><simpleAvgPx>95.72499999999999</simpleAvgPx><avgPx>95.72499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>382900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.614</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.614</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.75</price><volume>1
87500</volume><tradeTime>2020-03-



11T14:07:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.20350000000001</refPx></row></table
3><table4><row><simpleAvgPx>93</simpleAvgPx><avgPx>93</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>372000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.728</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
728</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>91</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>91</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOXAM 3  1/2  
04/15/22</name><identifier><ID>XS1591779399</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NEXFP 2  3/4  
04/05/24</name><identifier><ID>FR0013248713</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.94</price><volume>
423760</volume><tradeTime>2020-02-
26T10:30:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.74165</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.51</price><volume>
209020</volume><tradeTime>2020-03-
02T13:49:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.31405</refPx></row><row><startTime
>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.06</price><volume>
105060</volume><tradeTime>2020-03-
02T15:49:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.3213</refPx></row></table3><table4>
<row><simpleAvgPx>104.785</simpleAvgPx><avgPx>104.693333</avgPx></row></table4><table6>
<row><numOrdRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>314080</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.9125</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1.9125</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EFGBNK 5 
04/05/27</name><identifier><ID>XS1591573180</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRBKMO 7  1/2  
10/05/27</name><identifier><ID>XS1589106910</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASCRES 10 
04/01/22</name><identifier><ID>USU04354AA13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOXAM 4  1/4  
04/15/24</name><identifier><ID>XS1590066624</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 3.1 
04/05/22</name><identifier><ID>US44891CAM55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BKTSM 2  1/2  
04/06/27</name><identifier><ID>XS1592168451</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>103
000</volume><tradeTime>2020-03-
11T12:09:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.87765</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.6830000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.6830000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>HOCNSW 3  1/2  
03/30/20</name><identifier><ID>CH0352756412</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SDFGR 2  5/8  
04/06/23</name><identifier><ID>XS1591416679</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.24</price><volume>
416960</volume><tradeTime>2020-01-
13T14:41:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.79015</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.358</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.358</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>42500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>9500
00</volume><tradeTime>2020-02-
28T12:02:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.09995000000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>590000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep



tToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>42</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>1045
0</volume><tradeTime>2020-03-
02T16:57:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.5299</refPx></row></table3><table6><
row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>505500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.533</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.533</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>5</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>8400
00</volume><tradeTime>2020-03-
13T13:20:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>84.0382</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.784</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.784</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>6500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>11</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ARCO 5  7/8  
04/04/27</name><identifier><ID>USG0457FAC17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MOHGA 3  1/4  



04/01/22</name><identifier><ID>XS1586710185</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 5  1/2  
03/31/21</name><identifier><ID>IT0004982200</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.49</price><volume>
18628</volume><tradeTime>2020-01-
02T16:34:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.934</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.934</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.54</price><volume>
37274</volume><tradeTime>2020-01-
13T16:44:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.
57</simpleAvgPx><avgPx>103.545455</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>41004</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFil
ledVolume>19800</medianFilledVolume><medianOrderedVolume>19800</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.44</price><volume>
12412</volume><tradeTime>2020-01-
15T16:43:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.



53</simpleAvgPx><avgPx>103.512</avgPx></row></table4><table6><row><numOrdRfq>2</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>20702.4</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>10000</medianFilledVolume><medianOrderedVolume>10000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.38</price><volume>
32668</volume><tradeTime>2020-01-
20T16:41:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.28</price><volume>
826</volume><tradeTime>2020-02-
03T16:35:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.
35</simpleAvgPx><avgPx>103.394545</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>4549.36</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>2200</medianFilledVolume><medianOrderedVolume>2200</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume>1
03300</volume><tradeTime>2020-02-
04T16:45:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.29</price><volume>
413</volume><tradeTime>2020-02-
05T17:02:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.
34</simpleAvgPx><avgPx>103.373333</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>2480.96</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>1200</medianFilledVolume><medianOrderedVolume>1200</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.34</price><volume>
4133</volume><tradeTime>2020-02-
07T16:51:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>
10728</volume><tradeTime>2020-02-
21T16:37:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.12</price><volume>
4124</volume><tradeTime>2020-02-
25T16:56:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.73</price><volume>
20546</volume><tradeTime>2020-02-
27T16:42:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>102.
865</simpleAvgPx><avgPx>102.775</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>24666</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>12000</medianFilledVolume><medianOrderedVolume>12000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.305</price><volume
>818</volume><tradeTime>2020-03-
11T16:53:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.12</price><volume>
408</volume><tradeTime>2020-03-
12T16:53:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>101.
99</simpleAvgPx><avgPx>101.862063</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>51338.48</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>25200</medianFilledVolume><medianOrderedVolume>25200</medianOrderedVolu



me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.51</price><volume>
64154</volume><tradeTime>2020-03-
13T16:45:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.44</price><volume>
405</volume><tradeTime>2020-03-
19T16:40:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>101.
43</simpleAvgPx><avgPx>101.43</avgPx></row></table4><table6><row><numOrdRfq>2</numOrd
Rfq><numExecTrades>2</numExecTrades><totalValue>811.4400000000001</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>400</medianFilledVolume><medianOrderedVolume>400</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>SBIIN Float 
04/06/20</name><identifier><ID>XS1589358644</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASTONM 5  3/4  
04/15/22</name><identifier><ID>XS1533915564</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW Float 
04/06/22</name><identifier><ID>USU09513HB87</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
03/31/22</name><identifier><ID>IT0005163677</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>3
0090</volume><tradeTime>2020-01-
07T16:34:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.367699</refPx></row></table3><table
4><row><simpleAvgPx>100.403</simpleAvgPx><avgPx>100.501987</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1547730.
6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>770000</medianFilledVolume><medianOrderedVolu
me>770000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.323333</price><volu
me>30096</volume><tradeTime>2020-01-
08T16:39:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3909</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.266</price><volume
>50133</volume><tradeTime>2020-01-
09T16:56:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.370598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
10027</volume><tradeTime>2020-01-
10T16:42:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.356903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.31</price><volume>
50155</volume><tradeTime>2020-01-
15T16:42:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.346382</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.29</price><volume>
10029</volume><tradeTime>2020-01-
20T16:41:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.383698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>3
0090</volume><tradeTime>2020-01-
21T16:36:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.394348</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.389167</price><volu
me>120467</volume><tradeTime>2020-01-
24T16:47:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.433701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.412857</price><volu
me>70288</volume><tradeTime>2020-01-
27T16:46:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.455002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.42375</price><volu
me>80339</volume><tradeTime>2020-01-
28T16:51:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.491638</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.43</price><volume>
10043</volume><tradeTime>2020-01-
29T16:42:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.544998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
60306</volume><tradeTime>2020-01-
31T16:57:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.616302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.54</price><volume>
60324</volume><tradeTime>2020-02-
04T16:44:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.723503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>
20148</volume><tradeTime>2020-02-
18T16:37:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.860123</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.67</price><volume>
10067</volume><tradeTime>2020-02-
19T16:38:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.815804</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.626667</price><volu
me>90564</volume><tradeTime>2020-02-
20T16:50:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.814659</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.63</price><volume>
10063</volume><tradeTime>2020-02-
27T16:42:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.774498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>
100350</volume><tradeTime>2020-02-
28T16:43:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.850502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.386</price><volume
>50193</volume><tradeTime>2020-03-
03T16:37:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.520302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ISPIM Float 
03/31/20</name><identifier><ID>IT0005087488</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>400
00</volume><tradeTime>2020-01-
30T16:34:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.149101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.97</price><volume>9
997</volume><tradeTime>2020-03-
09T16:47:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.174698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>180
000</volume><tradeTime>2020-03-
11T15:08:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.164398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab



le2><name>BMW 2.7 
04/06/22</name><identifier><ID>USU09513HA05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASTONM 6  1/2  
04/15/22</name><identifier><ID>USG05891AA76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.40000000000001</pri
ce><volume>194800</volume><tradeTime>2020-02-
10T13:00:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.98275</refPx></row></table3><table4>
<row><simpleAvgPx>97.45</simpleAvgPx><avgPx>97.45</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>389800</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>AALLN 3  3/4  
04/10/22</name><identifier><ID>USG0446NAK03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AALLN 
4  3/4  
04/10/27</name><identifier><ID>USG0446NAL85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SANTAN Float 
04/11/22</name><identifier><ID>US05964HAA32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PDLLN 7  1/4  
05/01/22</name><identifier><ID>USG7028AAB91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JSTLIN 5  1/4  
04/13/22</name><identifier><ID>XS1586341981</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DARALA 6  7/8  
04/10/22</name><identifier><ID>XS1597014767</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 3  3/4  
04/12/22</name><identifier><ID>XS1596778263</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.09999999999999</pri
ce><volume>1942000</volume><tradeTime>2020-03-
30T14:45:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.297707</refPx></row></table3><table4
><row><simpleAvgPx>97.105</simpleAvgPx><avgPx>97.105</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3884200</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.62</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.62</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ZJEXPR 
0 
04/21/22</name><identifier><ID>XS1595396109</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table4><row><simpleAvgPx>99.78</simpleAvgPx><avgPx>99.78</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>5986800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume><m
edianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
13+00:00</tradeDate><table4><row><simpleAvgPx>99.78</simpleAvgPx><avgPx>99.78</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>17361720</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>8700000</medianFilledVolume><
medianOrderedVolume>8700000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>99
500</volume><tradeTime>2020-03-
18T11:23:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.72088599999999</refPx></row></table
3><table4><row><simpleAvgPx>99.5</simpleAvgPx><avgPx>99.5</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>199000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu



mOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FBE
LFP 1  1/2  
04/18/24</name><identifier><ID>FR0013251329</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-
01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.52</price><volume>
103520</volume><tradeTime>2020-01-
22T10:41:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.34185</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.39</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.39</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.56</price><volume>
1035600</volume><tradeTime>2020-01-
27T10:19:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.70915</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.8</price><volume>1
038000</volume><tradeTime>2020-02-
13T10:26:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.96825</refPx></row></table3><table4
><row><simpleAvgPx>103.9</simpleAvgPx><avgPx>103.9</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2078000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.3085</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.3085</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>46.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.86</price><volume>



207720</volume><tradeTime>2020-02-
14T12:47:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9569</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.61</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.61</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.555</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.555</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ANTOL
N 3  1/4  
04/30/24</name><identifier><ID>XS1598243142</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>64</price><volume>8000
00</volume><tradeTime>2020-03-
17T12:28:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>65.85405</refPx></row></table3><table4>
<row><simpleAvgPx>64.75</simpleAvgPx><avgPx>64.75</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1618750</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>1250000</medianFilledVolume><medianOrderedVolume>1250000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.7175</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
7175</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>105.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>105.5</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LTMCI 6  7/8  
04/11/24</name><identifier><ID>USG53770AB22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KLTXMX 8  7/8  
04/11/22</name><identifier><ID>USP4953VAJ28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REGH 6  1/2  
PERP</name><identifier><ID>XS1575957920</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GALIAR Float 
04/11/22</name><identifier><ID>USP89610AX09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARLP 7  1/2  
05/01/25</name><identifier><ID>USU0187NAA91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICCREA Float 
09/30/20</name><identifier><ID>IT0005136038</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.70999999999999</pri
ce><volume>26921</volume><tradeTime>2020-01-
02T16:34:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.013199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73</price><volume>6
9811</volume><tradeTime>2020-01-
03T16:35:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.010498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.805294</price><volu
me>33933</volume><tradeTime>2020-01-
07T16:35:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.015121</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-



08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.036</price><volume
>200072</volume><tradeTime>2020-01-
08T14:37:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.013428</refPx></row><row><startTim
e>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.003478</price><volu
me>69002</volume><tradeTime>2020-01-
08T16:39:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.013428</refPx></row></table3><table
4><row><simpleAvgPx>100.019739</simpleAvgPx><avgPx>100.027658</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2690
74.400027</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>134500</medianFilledVolume><medianOrde
redVolume>134500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>1
9950</volume><tradeTime>2020-01-
09T16:56:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.998802</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.74185199999999</pri
ce><volume>134651</volume><tradeTime>2020-01-
10T16:42:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.006699</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>3
990</volume><tradeTime>2020-01-
13T16:44:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.005226</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>6
6832</volume><tradeTime>2020-01-
14T16:49:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.014618</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-



15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.78</price><volume>1
63639</volume><tradeTime>2020-01-
15T16:43:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.000465</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.046</price><volume
>250115</volume><tradeTime>2020-01-
16T12:41:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.010727</refPx></row><row><startTim
e>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.77</price><volume>7
981</volume><tradeTime>2020-01-
16T16:46:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.010727</refPx></row></table3><table
4><row><simpleAvgPx>99.908</simpleAvgPx><avgPx>100.037442</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>258096.6<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>129000</medianFilledVolume><medianOrderedVolume>
129000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.76000000000001</pri
ce><volume>9976</volume><tradeTime>2020-01-
17T16:43:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.027496</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.781724</price><volu
me>57873</volume><tradeTime>2020-01-
20T16:41:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.039497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.842</price><volume>
74881</volume><tradeTime>2020-01-
21T16:36:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.022812</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-



22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.77</price><volume>7
981</volume><tradeTime>2020-01-
22T16:57:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.024635</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.802727</price><volu
me>54891</volume><tradeTime>2020-01-
23T16:45:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.030716</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.86</price><volume>7
988</volume><tradeTime>2020-01-
24T16:48:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.044098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>26959</volume><tradeTime>2020-01-
27T16:47:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.040215</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.066923</price><volu
me>26017</volume><tradeTime>2020-01-
28T16:51:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.063118</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.89</price><volume>2
9967</volume><tradeTime>2020-01-
29T16:42:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.048698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-



30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.77</price><volume>4
988</volume><tradeTime>2020-01-
30T16:42:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.054001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.83</price><volume>9
983</volume><tradeTime>2020-02-
03T16:36:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.060303</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.83</price><volume>5
989</volume><tradeTime>2020-02-
04T16:44:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.061996</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.83</price><volume>1
9966</volume><tradeTime>2020-02-
05T17:02:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.055</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>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>24
950</volume><tradeTime>2020-02-
06T16:42:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.016296</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81</price><volume>1
996</volume><tradeTime>2020-02-
28T16:43:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.937332</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-



09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>99850</volume><tradeTime>2020-03-
09T16:48:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.987038</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>99
50</volume><tradeTime>2020-03-
13T16:45:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.90495300000001</refPx></row></table
3><table4><row><simpleAvgPx>99.5</simpleAvgPx><avgPx>99.5</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>27860</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>14000</medianFilledVolume><medianOrderedVolume>1400
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HLNG 
Float 
02/01/22</name><identifier><ID>NO0010782949</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>NOK</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>1
5105000</volume><tradeTime>2020-01-
17T12:00:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.609703</refPx></row></table3><table
4><row><simpleAvgPx>100.625</simpleAvgPx><avgPx>100.6</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>45270000</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>22500000</medianFilledVolume><medianOrderedVolume>
22500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.6795</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.6795</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.85</price><volume>
1008500</volume><tradeTime>2020-01-
28T14:05:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.02815</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row><meanTimeAcceptToExecSecs>0.614</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.614</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ISPIM Float 
04/19/22</name><identifier><ID>XS1599167589</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.35 
06/15/20</name><identifier><ID>IT0005250946</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
04/09/20</name><identifier><ID>IT0005002339</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
40128</volume><tradeTime>2020-01-
08T16:36:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.365005</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.29</price><volume>
10029</volume><tradeTime>2020-01-
16T16:43:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.320282</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.28</price><volume>



30084</volume><tradeTime>2020-01-
17T16:37:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.316299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.28</price><volume>
50140</volume><tradeTime>2020-01-
20T16:34:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.312202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
200540</volume><tradeTime>2020-01-
21T16:36:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.31398</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>2
90870</volume><tradeTime>2020-01-
24T10:31:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.3022</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>
20050</volume><tradeTime>2020-01-
27T16:34:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.292587</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>
20050</volume><tradeTime>2020-01-
28T16:37:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.289207</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>



30075</volume><tradeTime>2020-01-
29T16:46:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.285698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
30072</volume><tradeTime>2020-01-
30T16:34:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.283997</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.23</price><volume>
10023</volume><tradeTime>2020-02-
03T16:34:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.276497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.21</price><volume>
10021</volume><tradeTime>2020-02-
11T16:40:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.254501</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>1
0020</volume><tradeTime>2020-02-
13T16:41:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.252502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.12</price><volume>
30036</volume><tradeTime>2020-03-
04T16:58:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.159103</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.86</price><volume>9



986</volume><tradeTime>2020-03-
09T16:47:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.144203</refPx></row></table3><table
4><row><simpleAvgPx>99.95999999999999</simpleAvgPx><avgPx>100.041818</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>110046</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>55000</medianFilledVolume><medianOrde
redVolume>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>200
00</volume><tradeTime>2020-03-
19T16:40:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.164803</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>SEVFP 2  7/8  
PERP</name><identifier><ID>FR0013252061</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP Float 
04/20/22</name><identifier><ID>XS1598861588</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED 3 
04/11/28</name><identifier><ID>XS1590823859</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHIOIL 4  5/8  
04/20/22</name><identifier><ID>XS1589745170</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FOURFN 10  3/4  
05/01/22</name><identifier><ID>XS1597295838</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BCHINA 2  7/8  
04/20/22</name><identifier><ID>XS1599276794</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CFX 3  1/4  
05/15/25</name><identifier><ID>XS1599406839</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BGRKNG 6 
05/01/24</name><identifier><ID>XS1600514696</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.3</price><volume>2
08600</volume><tradeTime>2020-01-
15T10:07:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.5529</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.618</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.618</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.59</price><volume>
104590</volume><tradeTime>2020-01-
16T14:16:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.5801</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.193</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.193</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-



18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.2</price><volume>1
04200</volume><tradeTime>2020-02-
18T11:12:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.1875</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>14.624</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>14.624</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.89</price><volume>
103890</volume><tradeTime>2020-02-
24T09:48:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9497</refPx></row></table3><table4>
<row><simpleAvgPx>103.785</simpleAvgPx><avgPx>103.7325</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>414930</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>3.0825</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>3.0825</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>1
238400</volume><tradeTime>2020-02-
27T17:10:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.21155</refPx></row></table3><table4
><row><simpleAvgPx>103.15</simpleAvgPx><avgPx>103.192308</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1341500</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>650000</medianFilledVolume><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>4.4525</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>4.4525</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
203900</volume><tradeTime>2020-03-
02T15:41:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.8654</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.579</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.579</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs



></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>12.095</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>12.095</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87</price><volume>8700
0</volume><tradeTime>2020-03-
16T10:55:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.60305</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.5</price><volume>80
500</volume><tradeTime>2020-03-
18T14:52:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>78.13979999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.5649999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.5649999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GRFSM 3.2 
05/01/25</name><identifier><ID>XS1598757760</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
420640</volume><tradeTime>2020-02-
24T11:46:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9671</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.89</price><volume>8
9890</volume><tradeTime>2020-03-
17T10:21:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.75064999999999</refPx></row><row><
startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>2640
00</volume><tradeTime>2020-03-
17T12:59:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.01105</refPx></row></table3><table4>
<row><simpleAvgPx>89.24333300000001</simpleAvgPx><avgPx>88.92833299999999</avgPx><hig
hPx>89.89</highPx><lowPx>88</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdR
fq><numExecTrades>3</numExecTrades><totalValue>533570</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>200000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.4
93</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.493</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BEIENT 
1.3 
04/21/22</name><identifier><ID>XS1600410481</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PGB Float 
04/12/22</name><identifier><ID>PTOTVJOE0005</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.561</price><volume
>784207</volume><tradeTime>2020-01-
08T14:35:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.208984</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.5</price><volume>7
83750</volume><tradeTime>2020-01-
17T15:27:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.987099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.55</price><volume>
1045500</volume><tradeTime>2020-01-
24T15:08:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.011101</refPx></row></table3><table
4><row><simpleAvgPx>104.525</simpleAvgPx><avgPx>104.525</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2090500</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu



mOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>1.358</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>1.358</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.516</price><volume
>783870</volume><tradeTime>2020-01-
29T16:28:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.137497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.548</price><volume
>522740</volume><tradeTime>2020-02-
06T10:21:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.050797</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.115</price><volume
>510575</volume><tradeTime>2020-03-
16T13:34:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.318077</refPx></row></table3><table
4><row><simpleAvgPx>100.5575</simpleAvgPx><avgPx>100.5575</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1005575</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>
500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.037</price><volume
>555703</volume><tradeTime>2020-03-
17T11:45:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.932198</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>BGRKNG Float 
05/01/23</name><identifier><ID>XS1600481821</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>
200500</volume><tradeTime>2020-03-
05T09:48:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0317</refPx></row></table3><table4>
<row><simpleAvgPx>100.166667</simpleAvgPx><avgPx>100.15625</avgPx><highPx>100.25</high
Px><lowPx>100</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTr
ades>3</numExecTrades><totalValue>801250</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</
medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.814</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>6.814</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>13.333667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>75.11</price><volume>1
50220</volume><tradeTime>2020-03-
26T16:59:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>73.7928</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FOUR
FN 10  3/4  
05/01/22</name><identifier><ID>XS1597294781</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>OHLSP 6  3/8  
04/21/21</name><identifier><ID>XS1600398504</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>C 2  3/4  
04/25/22</name><identifier><ID>US172967LG49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MS Float 
05/08/24</name><identifier><ID>US61744YAG35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAC Float 
04/24/23</name><identifier><ID>US06051GGJ22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LEN 4  1/2  
04/30/24</name><identifier><ID>US526057BZ61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NRG 6  5/8  
01/15/27</name><identifier><ID>US629377CC47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISCTR 6  1/8  
04/25/24</name><identifier><ID>XS1578203462</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNILAB 5  3/4  
05/15/25</name><identifier><ID>XS1602515733</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.45</price><volume>
1572475</volume><tradeTime>2020-03-
05T12:34:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.4733</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1275000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AMSCNO 9  1/4  
02/22/22</name><identifier><ID>NO0010777519</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KRA 7 
04/15/25</name><identifier><ID>USU50102AD18</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LPTY Float 
11/04/20</name><identifier><ID>XS1604200904</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table4><row><simpleAvgPx>98.95</simpleAvgPx><avgPx>98.95</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>11379250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5750000</medianFilledVolume><
medianOrderedVolume>5750000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.3895</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.3895</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>30.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>HMELIN 5  1/4  
04/28/27</name><identifier><ID>XS1599758940</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCTS Float 
10/15/24</name><identifier><ID>IT0005252520</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table4><row><simpleAvgPx>98.05</simpleAvgPx><avgPx>98.05</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>1961000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><m
edianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.7135</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.7135</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>THAMES 2  3/8  
05/03/23</name><identifier><ID>XS1605392676</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFQFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATALIA 4 
05/15/24</name><identifier><ID>XS1605600532</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.95999999999999</pri
ce><volume>566720</volume><tradeTime>2020-01-
08T10:09:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>80.44804999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.76000000000001</pri
ce><volume>87760</volume><tradeTime>2020-01-
20T12:31:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.916</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>13.73</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>13.73</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PBBGR 
3  3/8  
05/24/27</name><identifier><ID>DE000A2DAST0</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 3  5/8  
05/15/27</name><identifier><ID>XS1821883102</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-



21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SAKAEI 4.45 
05/05/24</name><identifier><ID>USY7140VAA80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRBKMO 8  7/8  
PERP</name><identifier><ID>XS1601094755</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TRVLEX 8 
05/15/22</name><identifier><ID>XS1577963306</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.97</price><volume>9
0970</volume><tradeTime>2020-02-
26T14:01:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.9071</refPx></row></table3><table4><
row><simpleAvgPx>90.36</simpleAvgPx><avgPx>90.36</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>180720</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.5649999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.5649999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42



</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MHPSA 7  3/4  
05/10/24</name><identifier><ID>XS1577965004</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUNAU 2.8 
05/04/22</name><identifier><ID>US8672ENAG74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEXA 5  3/8  
05/04/27</name><identifier><ID>USP98118AA38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIGAV 3  1/2  
05/11/27</name><identifier><ID>AT0000A1VKJ4</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RTX 1.9 
05/04/20</name><identifier><ID>US913017CM98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RTX 4.05 
05/04/47</name><identifier><ID>US913017CP20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>NESNVX 2  1/4  
05/10/22</name><identifier><ID>XS1609321986</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>DAIGR Float 
05/05/20</name><identifier><ID>USU2339CCS53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHW 2  1/4  
05/15/20</name><identifier><ID>US824348AT35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STZ 2.7 
05/09/22</name><identifier><ID>US21036PAR91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PBI 3  7/8  
05/15/22</name><identifier><ID>US724479AL44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CHCOCH 7 
06/30/24</name><identifier><ID>US16412XAD75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>INTLWT 5.95 
12/15/39</name><identifier><ID>USM00020AA12</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCFIN 7  3/4  
11/24/27</name><identifier><ID>XS1386178237</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLY 2.35 
05/15/22</name><identifier><ID>US532457BQ09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL Float 
05/11/22</name><identifier><ID>US037833CP38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NORICA 4  1/2  
05/15/23</name><identifier><ID>XS1577963058</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SABSM 6  1/2  
PERP</name><identifier><ID>XS1611858090</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>74.51000000000001</pri



ce><volume>298040</volume><tradeTime>2020-03-
20T11:23:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>75.00775</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>18.264</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>18.264</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WYNNLV 5  1/4  
05/15/27</name><identifier><ID>USU98347AL87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTC 2  7/8  
05/11/24</name><identifier><ID>US458140BD13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 2.65 
05/11/22</name><identifier><ID>US031162CP32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTC 2.35 
05/11/22</name><identifier><ID>US458140BB56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTC Float 
05/11/22</name><identifier><ID>US458140BC30</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB Float 
05/16/22</name><identifier><ID>DE000DL19TQ2</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83</price><volume>1660
00</volume><tradeTime>2020-03-
23T16:21:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.816</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.885</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.885</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SAGALN 3  3/8  
05/12/24</name><identifier><ID>XS1610655950</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MONMIN Float 
09/30/22</name><identifier><ID>XS1598634506</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OMGRID 5.196 
05/16/27</name><identifier><ID>XS1577964536</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENJOY 10  1/2  
05/16/22</name><identifier><ID>USP3771AAF86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 6  1/4  
PERP</name><identifier><ID>XS1614415542</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.8</price><volume>6
64800</volume><tradeTime>2020-01-
28T10:15:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.2507</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.705</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.705</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>66</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>66</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>825000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>625000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMGAU 4  3/4  
05/15/22</name><identifier><ID>USQ3919KAJ09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMGAU 5  1/8  
05/15/24</name><identifier><ID>USQ3919KAK71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IFC 7  1/2  
05/09/22</name><identifier><ID>XS1608102973</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>BRL</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.45</price><volume>
26862</volume><tradeTime>2020-02-
03T16:34:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.21335</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>AFLBNK 0  1/2  
06/20/24</name><identifier><ID>FR0013256534</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table4><row><simpleAvgPx>103.77</simpleAvgPx><avgPx>103.77</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>10377000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolume
><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.5885</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.5885</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>UNIFIN 7 
01/15/25</name><identifier><ID>USP94461AC79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE 2  1/8  
05/17/37</name><identifier><ID>XS1612543394</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 1.638 
05/18/28</name><identifier><ID>XS1615079974</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C Float 
05/17/24</name><identifier><ID>US172967LL34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNKEA 5  5/8  
PERP</name><identifier><ID>XS1615078141</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RALFP 3.4 
01/31/22</name><identifier><ID>FR0012017903</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>18</price><volume>7020
00</volume><tradeTime>2020-03-
27T15:32:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>22.56255</refPx></row></table3><table4>
<row><simpleAvgPx>18.5</simpleAvgPx><avgPx>18.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1443000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>3900000</medianFilledVolume><medianOrderedVolume>3900000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.3145</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.3
145</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>32.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>QNBFB 
4  7/8  
05/19/22</name><identifier><ID>XS1613091500</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>1760
00</volume><tradeTime>2020-03-
23T14:26:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.2556</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.802</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.802</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>VZ Float 
05/22/20</name><identifier><ID>US92343VDZ40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASBBNK Float 
05/22/20</name><identifier><ID>XS1616414725</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RFLBNI 4.4 
04/17/24</name><identifier><ID>XS1053524929</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
08/31/24</name><identifier><ID>IT0005204406</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.12</price><volume>2
4530</volume><tradeTime>2020-01-



24T16:47:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.92485000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.45</price><volume>1
9690</volume><tradeTime>2020-02-
28T16:43:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.76130000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
03/20/22</name><identifier><ID>IT0005070401</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.28</price><volume>
18230</volume><tradeTime>2020-01-
13T16:44:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</price><volume>
407427</volume><tradeTime>2020-01-
15T16:43:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.9</price><volume>1
69512</volume><tradeTime>2020-01-
21T14:40:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>18.652</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>18.652</



medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.31</price><volume>
6078</volume><tradeTime>2020-01-
23T16:45:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.18</price><volume>
12141</volume><tradeTime>2020-02-
03T16:35:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.16</price><volume>
12139</volume><tradeTime>2020-02-
04T16:44:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.22</price><volume>
12146</volume><tradeTime>2020-02-
06T16:42:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.23</price><volume>
60738</volume><tradeTime>2020-02-
25T16:56:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>606
0</volume><tradeTime>2020-03-
06T17:01:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.05</price><volume>
12006</volume><tradeTime>2020-03-
11T16:53:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.03</price><volume>
90027</volume><tradeTime>2020-03-
12T16:53:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.91</price><volume>2
9973</volume><tradeTime>2020-03-
13T16:45:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCGIM 6  5/8  
PERP</name><identifier><ID>XS1619015719</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PROMSW 3  1/2  
05/31/22</name><identifier><ID>CH0362748367</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HKIQCL 5.95 
02/12/25</name><identifier><ID>XS1189103382</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BPCEGP Float 
05/22/22</name><identifier><ID>US05584KAB44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RALFP 4.371 
01/23/23</name><identifier><ID>FR0013257557</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.25</price><volume>3
12500</volume><tradeTime>2020-01-
03T13:57:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.06915</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.51</price><volume>3
0510</volume><tradeTime>2020-01-
06T15:44:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.1365</refPx></row></table3><table6><



row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.281</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.281</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.31</price><volume>1
21240</volume><tradeTime>2020-01-
08T11:32:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>30.9733</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>4.586</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.586</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>27.74</price><volume>2
7740</volume><tradeTime>2020-02-
05T16:33:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>28.2713</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.749</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.749</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>27.49</price><volume>2
7490</volume><tradeTime>2020-02-
18T15:05:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>27.6235</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.55</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>3.55</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>8.291</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>8.291</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MS 2  
3/4  
05/19/22</name><identifier><ID>US61744YAH18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GARAN 6  1/8  
05/24/27</name><identifier><ID>XS1617531063</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNP 2.95 
05/23/22</name><identifier><ID>US09659X2A94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T Float 
07/15/21</name><identifier><ID>US00206RDV15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.45 
05/22/23</name><identifier><ID>IT0005253676</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LOGPH 5  1/4  
02/23/23</name><identifier><ID>XS1618597535</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOCAVI 3 
05/23/22</name><identifier><ID>XS1616339336</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 1  3/8  
05/24/29</name><identifier><ID>XS1619312686</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table4><row><simpleAvgPx>109.83</simpleAvgPx><avgPx>109.83</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>4393200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume>
<medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.8100000000000001</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.8100000000000001</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>14</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>EURNBB 7  1/2  
05/31/22</name><identifier><ID>NO0010793888</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.3</price><volume>8
34400</volume><tradeTime>2020-01-
07T11:29:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.356087</refPx></row><row><startTim
e>2020-01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.425</price><volume
>2088500</volume><tradeTime>2020-01-
07T13:42:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.356087</refPx></row></table3><table
4><row><simpleAvgPx>104.3625</simpleAvgPx><avgPx>104.389286</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2922900
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>1400000</medianFilledVolume><medianOrderedVolu
me>1400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.6919999999999999</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.6919999999999999</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.675</price><volume
>1046750</volume><tradeTime>2020-01-
08T15:54:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.17643</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.597</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.597</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs



></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>IFIM 1  3/4  
05/26/20</name><identifier><ID>XS1617701161</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
05/17/27</name><identifier><ID>XS1608207566</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SKFP 1  1/2  
05/31/24</name><identifier><ID>FR0013259116</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.179</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>6.179</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.05</price><volume>
1040500</volume><tradeTime>2020-02-
06T10:04:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.9777</refPx></row></table3><table4>
<row><simpleAvgPx>104.04</simpleAvgPx><avgPx>104.04</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2080800</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.711</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.711</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.34</price><volume>
1356420</volume><tradeTime>2020-02-
25T15:55:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.2759</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>11.159</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>11.159</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>44</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
301470</volume><tradeTime>2020-03-
31T13:24:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.05355</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>KO 2.2 
05/25/22</name><identifier><ID>US191216CF57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SXCP 7  1/2  
06/15/25</name><identifier><ID>USU86660AD65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENELIM 2  7/8  
05/25/22</name><identifier><ID>USN30707AD06</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IEP 6  1/4  



02/01/22</name><identifier><ID>US451102BJ59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZENITH 7  3/8  
05/30/22</name><identifier><ID>XS1619839779</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENELIM 3  5/8  
05/25/27</name><identifier><ID>USN30707AC23</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NTBKKK 2  3/4  
05/30/22</name><identifier><ID>XS1622312434</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RFWOHN Float 
11/24/25</name><identifier><ID>AT0000490149</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCVGFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
06/01/21</name><identifier><ID>US46647PAG19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IEP 6  3/4  
02/01/24</name><identifier><ID>US451102BM88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BJGASG 2  3/4  
05/31/22</name><identifier><ID>XS1612471117</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BARKAB 7  7/8  
PERP</name><identifier><ID>XS1609448979</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ANSALD 2  3/4  
05/31/24</name><identifier><ID>XS1624210933</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTHROW 3  7/8  
03/01/27</name><identifier><ID>XS1622694617</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NCX 4  7/8  
06/01/24</name><identifier><ID>US66977WAQ24</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AUTSOL 7  3/8  
12/30/30</name><identifier><ID>USP05875AB84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NCX 4  7/8  
06/01/24</name><identifier><ID>USC67111AH49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CHEDRP 5.05 
06/01/20</name><identifier><ID>XS1611011922</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NCX 5  1/4  
06/01/27</name><identifier><ID>USC67111AJ05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETM 5  7/8  
06/01/25</name><identifier><ID>USU71663AB17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HAOHUA 5 
05/05/20</name><identifier><ID>XS1608624166</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>COFP 1.865 
06/13/22</name><identifier><ID>FR0013260379</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.09999999999999</pri
ce><volume>594600</volume><tradeTime>2020-02-



21T13:36:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.02945</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.526</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>5.526</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.623</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.623</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.25</price><volume>1
72500</volume><tradeTime>2020-03-
13T15:56:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.60250000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.673</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.673</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
4</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90</price><volume>1800
00</volume><tradeTime>2020-03-
26T15:18:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.9478</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>EBAY 3.6 
06/05/27</name><identifier><ID>US278642AU75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY Float 
01/30/23</name><identifier><ID>US278642AT03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY 2  3/4  
01/30/23</name><identifier><ID>US278642AS20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVALIM 4.7 
08/04/21</name><identifier><ID>XS1095536899</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 2.8 
05/16/22</name><identifier><ID>IT0005176398</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-
03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>6
0240</volume><tradeTime>2020-03-



03T16:38:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.911102</refPx></row></table3><table
4><row><simpleAvgPx>100.645</simpleAvgPx><avgPx>100.444545</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>66293.39
999999999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>33000</medianFilledVolume><medianOrde
redVolume>33000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.629024</price><volu
me>82515</volume><tradeTime>2020-03-
04T16:57:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.028702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>
82459</volume><tradeTime>2020-03-
05T16:52:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.3032</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.083333</price><volu
me>30024</volume><tradeTime>2020-03-
06T17:01:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.401398</refPx></row></table3><table
4><row><simpleAvgPx>100.241667</simpleAvgPx><avgPx>100.120588</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3404
0.99999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>17000</medianFilledVolume><medianOrdered
Volume>17000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>3
990</volume><tradeTime>2020-03-
09T16:47:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.545395</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.87</price><volume>4
9935</volume><tradeTime>2020-03-
10T16:36:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.688499</refPx></row></table3><table



6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>27000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.84</price><volume>9
884</volume><tradeTime>2020-03-
11T16:53:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.601097</refPx></row></table3><table
4><row><simpleAvgPx>99.31999999999999</simpleAvgPx><avgPx>99.658824</avgPx></row></ta
ble4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>67768</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>34000</medianFilledVolume><medianOrder
edVolume>34000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.67</price><volume>9
867</volume><tradeTime>2020-03-
12T16:53:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.642998</refPx></row></table3><table
4><row><simpleAvgPx>99.09</simpleAvgPx><avgPx>99.043333</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17827.8</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>9000</medianFilledVolume><medianOrderedVolume>9000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.102333</price><volu
me>58861</volume><tradeTime>2020-03-
13T16:45:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.650002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.18000000000001</pri
ce><volume>49090</volume><tradeTime>2020-03-
16T16:36:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.620575</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>4116
0</volume><tradeTime>2020-03-
17T16:57:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.558403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>PBFENE 7  1/4  
06/15/25</name><identifier><ID>USU70453AC61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESVFH 1  1/2  
06/07/24</name><identifier><ID>FI4000261201</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HENKEL 2 
06/12/20</name><identifier><ID>XS1626039819</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>156000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFCM 0  7/8  
06/08/20</name><identifier><ID>XS1626932047</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAJAMA 7  3/4  
06/07/27</name><identifier><ID>XS1626771791</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>75.5</price><volume>75



500</volume><tradeTime>2020-03-
24T15:50:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.8138</refPx></row></table3><table4><
row><simpleAvgPx>75.875</simpleAvgPx><avgPx>75.875</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>151750</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.595</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.595<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>26.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MERAAS 
5.112 
05/31/22</name><identifier><ID>XS1622425806</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTZ 7  5/8  
06/01/22</name><identifier><ID>USU42804AQ45</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>26500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AARB 2  1/2  
10/14/22</name><identifier><ID>DE000A1TNDW7</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SVTLN 1  1/8  
09/07/21</name><identifier><ID>XS1627940601</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTTOGR 1  7/8  
06/12/24</name><identifier><ID>XS1625975153</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.25</price><volume>1
6450</volume><tradeTime>2020-03-
17T15:09:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.03955000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>8.065</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.065</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MVMOFB 7 
06/07/22</name><identifier><ID>XS1617562290</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LDOIM 1  1/2  
06/07/24</name><identifier><ID>XS1627782771</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>88</sim
pleAvgExecutedPx><totalValue>88000</totalValue></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.234</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.234<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CABKS



M 6  3/4  
PERP</name><identifier><ID>ES0840609004</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.75</price><volume>
229500</volume><tradeTime>2020-02-
03T10:28:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>114.406</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.696</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.696</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.2</price><volume>16
0400</volume><tradeTime>2020-03-
30T13:03:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>80.78215</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>DIS 1.8 
06/05/20</name><identifier><ID>US25468PDU75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>39
92</volume><tradeTime>2020-02-
07T15:12:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0136</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.599</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.599</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>6993</volume><tradeTime>2020-02-
21T14:20:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0216</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.588</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.588</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>57</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>57</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n



ame>ATVI 2.3 
09/15/21</name><identifier><ID>US00507VAH24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ODFNO Float 
06/13/22</name><identifier><ID>NO0010796238</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVXAR</ID><IDType>CFI</IDType></classification><currency>NOK</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.875</price><volume
>6112500</volume><tradeTime>2020-01-
14T12:04:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.013237</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.79</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.79</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>KONECR 1  3/4  
06/09/22</name><identifier><ID>FI4000266606</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 1  3/8  
PERP</name><identifier><ID>CH0008982974</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVNXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>47.9654</price><volume
>62355</volume><tradeTime>2020-02-
21T16:00:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>48.0
218</simpleAvgPx><avgPx>48.033936</avgPx><highPx>48.1</highPx><lowPx>47.9654</lowPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><t
otalValue>134495.02</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>130000</medianFilledVolume><
medianOrderedVolume>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.614</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.614</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>6.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>6.5</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>MCFP 1 
06/14/22</name><identifier><ID>FR0013260841</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SRC 4.45 
09/15/26</name><identifier><ID>US84861TAC27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZN 2  3/8  
06/12/22</name><identifier><ID>US046353AQ14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOKIA 3  3/8  
06/12/22</name><identifier><ID>US654902AD73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOKIA 4  3/8  
06/12/27</name><identifier><ID>US654902AE56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZN Float 
06/10/22</name><identifier><ID>US046353AP31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOREAN 6  7/8  
06/12/47</name><identifier><ID>XS1627752519</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOUDRE 5  1/4  
06/13/23</name><identifier><ID>XS1629414704</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.227</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.227</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.81</price><volume>
205620</volume><tradeTime>2020-01-
23T14:54:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.24925</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.105</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.105</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.39</price><volume>
313170</volume><tradeTime>2020-01-
31T12:39:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5944</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS



ecs>6.419</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.419</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table4><row><simpleAvgPx>104.03</simpleAvgPx><avgPx>104.145714</av
gPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>729020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</medianFilledVolum
e><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>1.5945</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>1.5945</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.51</price><volume>
211020</volume><tradeTime>2020-02-
18T13:03:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.41775</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>5.444</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.444</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.86</price><volume>
211720</volume><tradeTime>2020-02-



21T10:38:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.79135</refPx></row></table3><table4
><row><simpleAvgPx>105.555</simpleAvgPx><avgPx>105.424286</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>737970</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>3
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>3.219</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>3.219</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
308280</volume><tradeTime>2020-02-
26T15:37:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.2102</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.809</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.809</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>7
21700</volume><tradeTime>2020-02-
28T15:00:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.19815</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.39</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.39</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>TPR 3 
07/15/22</name><identifier><ID>US189754AB06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAFP 0 
06/14/23</name><identifier><ID>FR0013261062</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>1820
000</volume><tradeTime>2020-03-
25T16:02:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.93214999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 0.05 
06/15/20</name><identifier><ID>DE000A2E4GF6</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table4><row><simpleAvgPx>99.94750000000001</simpleAvgPx><avgPx>99
.94739199999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>20889005</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>104
50000</medianFilledVolume><medianOrderedVolume>10450000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5835</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5835</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>38</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>38</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>9
99500</volume><tradeTime>2020-02-
11T14:04:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.96939999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000000</median



OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>3.453</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.453</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>2
99850</volume><tradeTime>2020-02-
12T14:58:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.98275</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.768</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.768</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.90000000000001</pri
ce><volume>197800</volume><tradeTime>2020-03-
18T10:47:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.15730000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>12
93500</volume><tradeTime>2020-03-
30T14:56:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.2227</refPx></row></table3><table4><
row><simpleAvgPx>99.5</simpleAvgPx><avgPx>99.5</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1990000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BTPS 3.45 



03/01/48</name><identifier><ID>IT0005273013</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VW 2.7 
PERP</name><identifier><ID>XS1629658755</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 3  7/8  
PERP</name><identifier><ID>XS1629774230</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TURKEY 3  1/4  
06/14/25</name><identifier><ID>XS1629918415</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>162500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HOG 2.55 
06/09/22</name><identifier><ID>USU24652AL09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUP 6 
06/15/25</name><identifier><ID>XS1577958058</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.607</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.607</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>77</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>77</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
05/31/23</name><identifier><ID>IT0005185381</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-
02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.257059</price><volu
me>67494</volume><tradeTime>2020-02-
18T16:52:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.281273</refPx></row></table3><table4
><row><simpleAvgPx>99.26244800000001</simpleAvgPx><avgPx>99.262676</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
140952.999999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>71000</medianFilledVolume><median
OrderedVolume>71000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.3</price><volume>59
58</volume><tradeTime>2020-02-
19T16:41:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.28975699999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.55</price><volume>9
955</volume><tradeTime>2020-02-
20T16:46:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.477463</refPx></row></table3><table4
><row><simpleAvgPx>99.478977</simpleAvgPx><avgPx>99.413139</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>272392.0
00012</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>137000</medianFilledVolume><medianOrdered
Volume>137000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKBHC 9  1/4  
PERP</name><identifier><ID>XS1631338495</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TENN 1  3/8  
06/26/29</name><identifier><ID>XS1632897929</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NGDCN 6  3/8  
05/15/25</name><identifier><ID>USC62944AC48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORPAR 0 
06/20/24</name><identifier><ID>FR0013246147</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 3 
06/20/27</name><identifier><ID>US037833CX61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LEVI 3  3/8  
03/15/27</name><identifier><ID>XS1602130947</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MARBLI 5.3 
06/20/22</name><identifier><ID>USY57657AA90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUM 4  3/4  
06/01/27</name><identifier><ID>USU4866DAC75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLOPAR 5  1/8  
03/31/27</name><identifier><ID>USP47777AA86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIP 4.95 
06/16/24</name><identifier><ID>XS1625994618</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MMBFP 1  5/8  
06/21/24</name><identifier><ID>FR0013262912</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.945</price><volume
>1009450</volume><tradeTime>2020-03-
02T14:33:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.0447</refPx></row></table3><table4>
<row><simpleAvgPx>100.95</simpleAvgPx><avgPx>100.95</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2019000</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>100.7625</simpleAvgPx><avgPx>100.7625</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>201525</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolum
e><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.351</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.351</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>16.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.01000000000001</pri
ce><volume>82010</volume><tradeTime>2020-03-
26T15:01:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.2668</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.962</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.962</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table4><row><simpleAvgPx>82.625</simpleAvgPx><avgPx>82.5550000000
0001</avgPx><highPx>83.5</highPx><lowPx>82</lowPx></row></table4><table6><row><numOrd
Rfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>8255500</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>2500000</medianFilledVolume><medianOrderedVolume>2500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.7035</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5905</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>31.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>IBRD 7  1/2  
06/09/21</name><identifier><ID>XS1619315861</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>BRL</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.85</price><volume>
26212</volume><tradeTime>2020-02-
03T16:32:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.70875</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>CESA 3.15 
05/17/26</name><identifier><ID>ES0211839222</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSCCRU 3 
07/14/23</name><identifier><ID>CH0370943562</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZKB 2  1/8  
PERP</name><identifier><ID>CH0361532945</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTRUM 3  1/8  
07/15/24</name><identifier><ID>XS1634532748</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.93</price><volume>
101930</volume><tradeTime>2020-01-
30T16:27:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.8836</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.586</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.586</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DHR 1.2 
06/30/27</name><identifier><ID>XS1637162592</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POMFP 1  1/4  
06/26/24</name><identifier><ID>FR0013264066</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</price><volume>
304050</volume><tradeTime>2020-01-
06T12:59:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>101.51715</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table4><row><simpleAvgPx>103.04</simpleAvgPx><avgPx>103.046667</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>2163980</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1050000</medianFilledVolu
me><medianOrderedVolume>1050000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6335</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.6335</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>27.005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.005</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.25</price><volume>1
941500</volume><tradeTime>2020-03-
18T12:25:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.96755</refPx></row></table3><table4>
<row><simpleAvgPx>88.7</simpleAvgPx><avgPx>88.7</avgPx></row></table4><table6><row><nu
mOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3902800</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>2200000</medianFilledVolume><medianOrderedVolume>2200000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.6495</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
495</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>INTEL 9  
3/4  
07/15/25</name><identifier><ID>US45824TAY10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><



row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>ORAFP 0  3/8  
06/27/21</name><identifier><ID>XS1637272342</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNP 1 
06/27/24</name><identifier><ID>XS1637277572</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGLSJ 7  1/8  
06/27/25</name><identifier><ID>USU85969AD24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SGLSJ 6  1/8  
06/27/22</name><identifier><ID>USU85969AC41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAFFP Float 
06/28/21</name><identifier><ID>FR0013264884</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDPPL 3  5/8  
07/15/24</name><identifier><ID>XS1638075488</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EVERRE 8  3/4  
06/28/25</name><identifier><ID>XS1627599654</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PBBGR 2  7/8  
06/28/27</name><identifier><ID>XS1637926137</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EVERRE 6  1/4  
06/28/21</name><identifier><ID>XS1627599142</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVAUS 8  1/4  
05/26/21</name><identifier><ID>NO0010795602</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FARMIT 2 
06/29/22</name><identifier><ID>XS1639097747</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STM 0 
07/03/22</name><identifier><ID>XS1638064953</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>139.34</price><volume>
836040</volume><tradeTime>2020-01-
10T13:07:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>139.53495</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>137.7</price><volume>1
652400</volume><tradeTime>2020-01-
17T15:17:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>139.07535</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>145.15</price><volume>
1451500</volume><tradeTime>2020-01-
08T13:29:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>145.19905</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table4><row><simpleAvgPx>147.43</simpleAvgPx><avgPx>147.43</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades



><totalValue>5897200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume>
<medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>146.375</price><volume
>1463750</volume><tradeTime>2020-01-
20T10:06:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>146.55255</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>149.41</price><volume>
298820</volume><tradeTime>2020-01-
31T13:38:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>149.59355</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.445</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.445</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>133</price><volume>159
6000</volume><tradeTime>2020-03-
09T16:31:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>135.47225</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1600000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>126</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>126</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>138.5</price><volume>1
385000</volume><tradeTime>2020-03-
10T10:02:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>138.5624</refPx></row></table3><table4>
<row><simpleAvgPx>136.808333</simpleAvgPx><avgPx>137.19375</avgPx><highPx>138.5</highPx
><lowPx>133.575</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>5487750</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000
000</medianFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7885</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7885</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>189</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>67</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>122.4</price><volume>1
224000</volume><tradeTime>2020-03-
13T10:55:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>124.03415</refPx></row></table3><table4
><row><simpleAvgPx>122.35</simpleAvgPx><avgPx>122.717647</avgPx><highPx>123.9</highPx><
lowPx>120.75</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTra
des>3</numExecTrades><totalValue>4172400</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000
</medianFilledVolume><medianOrderedVolume>900000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>FERROV 1  1/2  
06/27/25</name><identifier><ID>XS1639488771</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7</price><volume>3
14100</volume><tradeTime>2020-01-
20T13:35:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.1332</refPx></row></table3><table4>
<row><simpleAvgPx>104.775</simpleAvgPx><avgPx>104.775</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>628650</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.601</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
601</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SHIMAO 4  
3/4  
07/03/22</name><identifier><ID>XS1637274124</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISCTR 7 
06/29/28</name><identifier><ID>XS1623796072</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KAISAG 9  3/8  
06/30/24</name><identifier><ID>XS1627598094</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VGPBB 3  1/4  
07/06/24</name><identifier><ID>BE0002287564</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNXR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.86</price><volume>
66691</volume><tradeTime>2020-02-
11T12:38:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.410568</refPx></row></table3><table
4><row><simpleAvgPx>105.86</simpleAvgPx><avgPx>105.86</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>74102</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>35000</medianFilledVolume><medianOrderedVolume>35000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.614</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.614<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.0005</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>19.0005</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TEN 
5 
07/15/24</name><identifier><ID>XS1639490918</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KAISAG 7  1/4  
06/30/20</name><identifier><ID>XS1627597013</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LEED 0  1/2  
07/03/24</name><identifier><ID>XS1640668353</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFUEB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FIS 1.1 
07/15/24</name><identifier><ID>XS1640492994</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SKBNK 9  3/4  
06/12/27</name><identifier><ID>XS1626188491</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 4  3/4  
PERP</name><identifier><ID>XS1640903701</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.15 
06/30/22</name><identifier><ID>US37045XBY13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DBHNGR 1  3/8  
07/07/25</name><identifier><ID>XS1640854144</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM Float 
06/30/22</name><identifier><ID>US37045XBX30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BDC 3  3/8  
07/15/27</name><identifier><ID>XS1640668940</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WGMAMA 4  1/8  
07/01/22</name><identifier><ID>XS1640922917</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKERBP 6 
07/01/22</name><identifier><ID>USR0140AAA71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CGGCN 3  1/4  
07/06/20</name><identifier><ID>XS1612513132</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWIRE 3 
07/05/24</name><identifier><ID>XS1639826251</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KORIFP 2  1/2  
PERP</name><identifier><ID>FR0013266087</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>49.15</price><volume>8
365</volume><tradeTime>2020-01-
10T16:18:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>49.094082</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>49.35</price><volume>7
402</volume><tradeTime>2020-02-
06T14:23:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>49.246151</refPx></row></table3><table4
><row><simpleAvgPx>49.275</simpleAvgPx><avgPx>49.275</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>14782.5</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume>15000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>50</price><volume>1000
0</volume><tradeTime>2020-02-
12T14:55:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>49.926125</refPx></row><row><startTime
>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>49.85</price><volume>9
970</volume><tradeTime>2020-02-
12T16:12:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>49.926125</refPx></row></table3><table4
><row><simpleAvgPx>49.925</simpleAvgPx><avgPx>49.925</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>19970</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVolume>20000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>50</price><volume>1700
</volume><tradeTime>2020-02-
20T10:18:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>51.003349</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>49.7</price><volume>29
82</volume><tradeTime>2020-02-
26T15:09:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>49.679588</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>48.15</price><volume>3
370</volume><tradeTime>2020-02-
28T16:06:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>49.397789</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>46.25</price><volume>3
763</volume><tradeTime>2020-03-
06T10:48:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>47.953739</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table4><row><simpleAvgPx>40.83</simpleAvgPx><avgPx>40.650196</avgP
x><highPx>41.49</highPx><lowPx>40.5</lowPx></row></table4><table6><row><numOrdRfq>3</n
umOrdRfq><numExecTrades>3</numExecTrades><totalValue>12459.285</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>4650</medianFilledVolume><medianOrderedVolume>4650</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.265</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.265</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>38</price><volume>1029
9</volume><tradeTime>2020-03-
23T17:20:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>41.039433</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>26051.5</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>41.5</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>41.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-



24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>38.5</price><volume>96
25</volume><tradeTime>2020-03-
24T11:52:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>40.458939</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.001</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>37.5</price><volume>93
75</volume><tradeTime>2020-03-
25T13:15:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>40.349819</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>PGNGR 4  1/2  
07/05/22</name><identifier><ID>DE000A2GSB86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>4050
0</volume><tradeTime>2020-01-
16T13:26:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>69.744377</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>58</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>58</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.5</price><volume>81
50</volume><tradeTime>2020-01-
17T16:11:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>69.743103</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SRENVX 
4  5/8  
PERP</name><identifier><ID>XS1640851983</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>592000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BIDU 3  5/8  
07/06/27</name><identifier><ID>US056752AJ76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BIDU 2  7/8  
07/06/22</name><identifier><ID>US056752AH11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCBGBB Float 
03/01/22</name><identifier><ID>BE0117876210</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVQGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ALTAFP 2  1/4  
07/05/24</name><identifier><ID>FR0013266525</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.65</price><volume>
105650</volume><tradeTime>2020-01-
17T14:05:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.82335</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.533</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.533</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17.001</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17.001</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.46</price><volume>
433840</volume><tradeTime>2020-02-
21T10:08:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.1323</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.576</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.576</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MANTEN 9 
06/15/22</name><identifier><ID>XS1642816554</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSSIN 1.8 
07/06/24</name><identifier><ID>XS1635870923</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 1  3/8  
01/20/25</name><identifier><ID>XS1642590480</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.9</price><volume>3
63650</volume><tradeTime>2020-01-
20T15:57:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.0817</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.549</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.549</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>56</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>56</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>RECLIN 3  7/8  
07/07/27</name><identifier><ID>XS1641477119</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IKB 4  1/2  
07/23/22</name><identifier><ID>DE000A2E4QG3</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIB 7  1/4  
06/28/21</name><identifier><ID>XS1637353001</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>BRL</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.852</price><volume
>26213</volume><tradeTime>2020-02-
03T16:16:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>104.737</refPx></row></table3><table4><
row><simpleAvgPx>104.911</simpleAvgPx><avgPx>104.911</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>52455.5</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrderedVolume>25000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HURLN 7  
1/2  
07/24/22</name><identifier><ID>XS1641462277</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>74</price><volume>2960
00</volume><tradeTime>2020-03-
23T14:05:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>79.803139</refPx></row></table3><table4
><row><simpleAvgPx>74.5</simpleAvgPx><avgPx>74.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>596000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.5995</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5995
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KEDRIM 3 
07/12/22</name><identifier><ID>XS1645687416</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82</price><volume>4100
00</volume><tradeTime>2020-03-
20T10:36:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.22465</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>54</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>54</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPLGR 5  1/8  
07/15/24</name><identifier><ID>XS1645113322</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.25</price><volume>
578875</volume><tradeTime>2020-01-
13T13:26:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.25535</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.417</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.417</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.44</price><volume>9
9440</volume><tradeTime>2020-03-
06T15:36:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.14275000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.67</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.67</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>9500
0</volume><tradeTime>2020-03-



12T16:15:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.82355</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.272</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.272</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>63</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>63</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.73999999999999</pri
ce><volume>84740</volume><tradeTime>2020-03-
17T13:25:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.13800000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1.92</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>1.92</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.51000000000001</pri
ce><volume>167020</volume><tradeTime>2020-03-
18T14:21:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.73184999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.264</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>3.264</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>1920
00</volume><tradeTime>2020-03-
25T09:50:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.57055</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.118</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.118</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>HPCLIN 4 
07/12/27</name><identifier><ID>XS1637846616</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TIZIRR 9  1/2  
07/19/22</name><identifier><ID>NO0010801095</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DICGR 3  
1/4  
07/11/22</name><identifier><ID>DE000A2GSCV5</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.827</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.827</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>CMACG 6  1/2  
07/15/22</name><identifier><ID>XS1647100848</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.93000000000001</pri
ce><volume>185860</volume><tradeTime>2020-01-
08T13:06:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.4913</refPx></row></table3><table4><
row><simpleAvgPx>92.785</simpleAvgPx><avgPx>92.71250000000001</avgPx></row></table4><t
able6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>7417
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>2.388</meanTimeAcceptToExecSecs><medianTimeAcceptToEx



ecSecs>2.388</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>4
76250</volume><tradeTime>2020-01-
15T13:38:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.5164</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.25</price><volume>1
167000</volume><tradeTime>2020-01-
16T11:17:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.99285</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.09999999999999</pri
ce><volume>490500</volume><tradeTime>2020-01-
17T15:29:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.95215</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.244</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.244</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.25</price><volume>5
15125</volume><tradeTime>2020-03-
03T10:49:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>78.31614999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianO



rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.39</price><volume>7
9390</volume><tradeTime>2020-03-
04T10:01:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>79.2748</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.616</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.616</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBAAU 3.9 
07/12/47</name><identifier><ID>US2027A1JN82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATLIM 1  7/8  
07/13/27</name><identifier><ID>XS1645722262</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUMIBK Float 
07/12/22</name><identifier><ID>US86562MAP59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KPERST 9  1/4  
06/30/23</name><identifier><ID>XS1642812991</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AMC 6  1/8  
05/15/27</name><identifier><ID>US00165CAD65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMACG 6  1/2  
07/15/22</name><identifier><ID>XS1647101903</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENBCN 5  1/2  
07/15/77</name><identifier><ID>US29250NAS45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MITCO 2  5/8  
07/14/22</name><identifier><ID>XS1645502730</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NSANY 2.15 
07/13/20</name><identifier><ID>USU65478BC95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
NESNVX 0  7/8  
07/18/25</name><identifier><ID>XS1648298559</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NSANY Float 
07/13/20</name><identifier><ID>USU65478BD78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RESFER 2  1/4  
12/20/47</name><identifier><ID>XS1648462023</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MCLAUT 5 
08/01/22</name><identifier><ID>XS1577956516</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNDTN 1  7/8  
01/19/26</name><identifier><ID>XS1649193403</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.761</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.761</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>55</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>55</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in



strumentRtsTables><table2><name>BFCM Float 
07/20/20</name><identifier><ID>US06675GAL95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED Float 
07/12/27</name><identifier><ID>XS0309973104</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGVQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table4><row><simpleAvgPx>89</simpleAvgPx><avgPx>89</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>712000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianO
rderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>BFCM 2.7 
07/20/22</name><identifier><ID>US06675GAM78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 6  7/8  
PERP</name><identifier><ID>XS1642686676</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PWRLNG 5.95 
07/19/20</name><identifier><ID>XS1645451565</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FINDEP 8 
07/19/24</name><identifier><ID>USP4173SAF13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAXDIY 6  1/8  
07/15/22</name><identifier><ID>XS1648303813</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.625</price><volume>
641062</volume><tradeTime>2020-01-
14T14:02:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.27934999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.65000000000001</pri
ce><volume>292950</volume><tradeTime>2020-01-
22T10:18:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.93415</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTimeRequ



estToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.44</price><volume>9
7440</volume><tradeTime>2020-01-
23T09:47:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.61190000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.309</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>3.309</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>25
3075</volume><tradeTime>2020-02-
27T09:53:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.7089</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANACAP Float 
08/01/24</name><identifier><ID>XS1649046874</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BUENOS 5  3/8  
01/20/23</name><identifier><ID>XS1649634034</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>34.7</price><volume>86
750</volume><tradeTime>2020-01-



28T14:57:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>38.89127</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>HEMABV Float 
07/15/22</name><identifier><ID>XS1647643110</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TOTAL 
SA</name><identifier><ID>FR0000120271</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STWD 5 
12/15/21</name><identifier><ID>US85571BAG05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HEMABV 8  1/2  
01/15/23</name><identifier><ID>XS1647645081</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCLAUT 5  3/4  
08/01/22</name><identifier><ID>USG65309AA76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XINAOG 3  1/4  
07/24/22</name><identifier><ID>XS1624183197</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOGLN 8 
07/25/22</name><identifier><ID>USN64884AB02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PKOBP 0  3/4  
07/25/21</name><identifier><ID>XS1650147660</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERFFP 2  1/8  
07/25/24</name><identifier><ID>XS1651444140</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table4><row><simpleAvgPx>101.7375</simpleAvgPx><avgPx>101.7375</av
gPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>18516225</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>9100000</medianFilledVo
lume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>18.8</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-



02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.995</price><volume
>509975</volume><tradeTime>2020-03-
02T14:35:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.4858</refPx></row></table3><table4>
<row><simpleAvgPx>102</simpleAvgPx><avgPx>102</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1020000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WFC 1  
3/8  
06/30/22</name><identifier><ID>XS1651205152</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1132000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>YPFDAR 6.95 
07/21/27</name><identifier><ID>USP989MJBL47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JIUDGR 6  1/2  
07/25/20</name><identifier><ID>XS1650585349</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSVCAC 7  3/4  
06/15/25</name><identifier><ID>USU2286WAA54</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COGARD 4  3/4  



07/25/22</name><identifier><ID>XS1637076164</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Veolia Environnement 
SA</name><identifier><ID>FR0000124141</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table4><row><simpleAvgPx>24.38</simpleAvgPx><avgPx>24.38</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>4011607.1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>82272.5</medianFilledVolume><
medianOrderedVolume>82272.5</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>Eni 
SpA</name><identifier><ID>IT0003132476</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STMicroelectronics 
NV</name><identifier><ID>NL0000226223</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>L&apos;Oreal 
SA</name><identifier><ID>FR0000120321</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATDBCN 2.7 
07/26/22</name><identifier><ID>USC0219CAE78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JSLGBZ 7  3/4  
07/26/24</name><identifier><ID>USL5800PAB87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Ubisoft Entertainment 
SA</name><identifier><ID>FR0000054470</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATDBCN 3.55 
07/26/27</name><identifier><ID>USC0219CAD95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LVMH Moet Hennessy Louis 
Vuitt</name><identifier><ID>FR0000121014</ID><IDType>ISIN</IDType></identifier><classification
><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trad
eDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Snam 
SpA</name><identifier><ID>IT0003153415</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade



DateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Schneider Electric 
SE</name><identifier><ID>FR0000121972</ID><IDType>ISIN</IDType></identifier><classification><
ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Deutsche Post 
AG</name><identifier><ID>DE0005552004</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Air Liquide 
SA</name><identifier><ID>FR0000120073</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Sanofi</name><identifier><ID>FR0000120578</ID><IDTyp
e>ISIN</IDType></identifier><classification><ID>ESVUFN</ID><IDType>CFI</IDType></classification
><currency>EUR</currency></table2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Unilever 
NV</name><identifier><ID>NL0000388619</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NBR 5  1/2  
01/15/23</name><identifier><ID>US62957HAC97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Siemens 
AG</name><identifier><ID>DE0007236101</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2550</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>L
egrand 
SA</name><identifier><ID>FR0010307819</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JEFFIN 7  1/4  
08/15/24</name><identifier><ID>US47232MAD48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PARKPT 4  1/4  
PERP</name><identifier><ID>XS1652511566</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HDSUWA 6  1/8  
08/15/25</name><identifier><ID>USU1251WAA81</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FANG 5  3/8  
05/31/25</name><identifier><ID>US25278XAH26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CREDVA 9  3/4  
07/27/22</name><identifier><ID>USP32086AL73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZJESP 6 
07/27/20</name><identifier><ID>XS1650556241</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>adidas 
AG</name><identifier><ID>DE000A1EWWW0</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Puma 
SE</name><identifier><ID>DE0006969603</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Korian 
SA</name><identifier><ID>FR0010386334</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-02-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KMI 8.56 
04/15/27</name><identifier><ID>US482588AC48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANFP Float 
PERP</name><identifier><ID>FR0000140022</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>534</price><volume>101
</volume><tradeTime>2020-01-
13T14:50:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>534
</simpleAvgPx><avgPx>534</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq>
<numExecTrades>2</numExecTrades><totalValue>202.92</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>19</medianFilledVolume><medianOrderedVolume>19</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>552</price><volume>248
</volume><tradeTime>2020-01-
28T16:34:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.601</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.601</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>573</price><volume>618
</volume><tradeTime>2020-02-
28T16:00:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.673</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.673</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></trade



DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>577</price><volume>403
</volume><tradeTime>2020-03-
09T16:44:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.696</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.696</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>68</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>68</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>571</price><volume>263
8</volume><tradeTime>2020-03-
12T16:52:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>1.144</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.144</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>Indra Sistemas 
SA</name><identifier><ID>ES0118594417</ID><IDType>ISIN</IDType></identifier><classification><
ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AM 5  3/8  
09/15/24</name><identifier><ID>US03690AAC09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>95
50</volume><tradeTime>2020-01-
06T12:50:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.775391</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.327</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.327</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>58</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>58</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>MBI Float 
02/15/35</name><identifier><ID>XS0211328538</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ODEABK 7  5/8  
08/01/27</name><identifier><ID>XS1655085485</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COXENT 3  1/2  
08/15/27</name><identifier><ID>USU22018AU68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MITIM 3  3/4  
07/27/23</name><identifier><ID>IT0005257784</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
04/08/22</name><identifier><ID>XS1308291472</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.31999999999999</pri
ce><volume>496600</volume><tradeTime>2020-01-
03T16:39:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.220787</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.395</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.395</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>199200</volume><tradeTime>2020-02-
19T15:00:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.43607299999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>Deutsche Wohnen 
SE</name><identifier><ID>DE000A0HN5C6</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Nestle 
SA</name><identifier><ID>CH0038863350</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVTFR</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANDCPT Float 
07/25/22</name><identifier><ID>XS1651861251</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGVNER</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALLFND 4  1/8  
08/15/24</name><identifier><ID>XS1654542510</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP 2  1/2  
08/01/22</name><identifier><ID>US025816BM04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZUPOE 5  1/2  
11/03/22</name><identifier><ID>USV00027AA65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRGIM Float 
08/02/24</name><identifier><ID>XS1657785538</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATENTO 6  1/8  
08/10/22</name><identifier><ID>USL0427PAA41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM Float 
06/22/22</name><identifier><ID>IT0005187890</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TKSHTN 7  1/8  
08/15/22</name><identifier><ID>NO0010801707</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table4><row><simpleAvgPx>100.966667</simpleAvgPx><avgPx>100.96428
6</avgPx><highPx>101</highPx><lowPx>100.9</lowPx></row></table4><table6><row><numOrdRf
q>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>8481000</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>3000000</medianFilledVolume><medianOrderedVolume>3000000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.621667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.59</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.666667</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCGIM 2.1 
07/31/20</name><identifier><ID>IT0005022055</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-
01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.941</price><volume
>20188</volume><tradeTime>2020-01-
21T16:37:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.115105</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.881</price><volume
>141233</volume><tradeTime>2020-02-



07T16:50:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.029198</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.862</price><volume
>20172</volume><tradeTime>2020-02-
11T16:40:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.02063</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.811</price><volume
>40324</volume><tradeTime>2020-02-
21T16:37:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9617</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F Float 
08/03/22</name><identifier><ID>US345397YP29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOREAT 2  5/8  
08/07/22</name><identifier><ID>USY49915BA11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>X 6  7/8  
08/15/25</name><identifier><ID>US912909AM02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.90000000000001</pri
ce><volume>37560</volume><tradeTime>2020-02-
11T12:41:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.172</refPx></row></table3><table4><r
ow><simpleAvgPx>93.8245</simpleAvgPx><avgPx>93.8245</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>75059.60000000
001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolu
me>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.25</price><volume>1
17812</volume><tradeTime>2020-02-
12T11:08:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.4905</refPx></row></table3><table4><
row><simpleAvgPx>94.25</simpleAvgPx><avgPx>94.25</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>235625</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>125000</medianFilledVolume><medianOrderedVolume>125000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>214000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.40000000000001</pri
ce><volume>45700</volume><tradeTime>2020-03-
05T13:15:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.48645</refPx></row></table3><table4>
<row><simpleAvgPx>91.3524</simpleAvgPx><avgPx>91.3524</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>91352.3999999
9999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVol
ume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>28500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WPG 5.95 
08/15/24</name><identifier><ID>US939648AE19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 5.15 
04/01/38</name><identifier><ID>US37045VAP58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PGB Float 
08/02/22</name><identifier><ID>PTOTVKOE0002</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.37</price><volume>
782775</volume><tradeTime>2020-01-
08T14:36:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.183495</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.25</price><volume>
521250</volume><tradeTime>2020-01-



13T10:23:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.173294</refPx></row><row><startTim
e>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.37</price><volume>
1043700</volume><tradeTime>2020-01-
13T16:35:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.173294</refPx></row></table3><table
4><row><simpleAvgPx>104.31</simpleAvgPx><avgPx>104.33</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1564950</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>750000</medianFilledVolume><medianOrderedVolume>750
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.357</price><volume
>1043570</volume><tradeTime>2020-01-
21T09:36:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.130142</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.38</price><volume>
1043800</volume><tradeTime>2020-01-
22T11:38:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.143448</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.342</price><volume
>782565</volume><tradeTime>2020-01-
29T16:28:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.171097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.375</price><volume
>1043750</volume><tradeTime>2020-02-
04T11:00:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.237022</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.409</price><volume
>1044090</volume><tradeTime>2020-02-



05T16:42:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.226059</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.125</price><volume
>1041250</volume><tradeTime>2020-02-
06T14:27:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.203087</refPx></row><row><startTim
e>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.396</price><volume
>1357148</volume><tradeTime>2020-02-
06T16:04:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.203087</refPx></row></table3><table
4><row><simpleAvgPx>104.2605</simpleAvgPx><avgPx>104.278174</avgPx></row></table4><tabl
e6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2398398
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>1150000</medianFilledVolume><medianOrderedVolu
me>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.558</price><volume
>1269475</volume><tradeTime>2020-03-
16T13:35:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.1269</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
1007500</volume><tradeTime>2020-03-
19T14:52:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.717697</refPx></row></table3><table
4><row><simpleAvgPx>100.875</simpleAvgPx><avgPx>100.875</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2017500</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.6765</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.6765</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>65</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HLT 
4  1/4  
09/01/24</name><identifier><ID>US432833AB70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GJTLIJ 8  3/8  
08/10/22</name><identifier><ID>XS1655090139</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EHICAR 5  7/8  
08/14/22</name><identifier><ID>XS1657420441</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 5  7/8  
PERP</name><identifier><ID>XS1658012023</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



02+00:00</tradeDate><table4><row><simpleAvgPx>101.4375</simpleAvgPx><avgPx>101.4375</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>405750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolum
e><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>MINCAP 4  5/8  
08/10/30</name><identifier><ID>USN57445AA17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHTR 5 
02/01/28</name><identifier><ID>USU12501AV13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VEDLN 6  1/8  
08/09/24</name><identifier><ID>USG9328DAP53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUR 5  3/4  
08/15/25</name><identifier><ID>US626717AJ13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Iberdrola 
SA</name><identifier><ID>ES0144580Y14</ID><IDType>ISIN</IDType></identifier><classification><
ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ECL 2  3/8  
08/10/22</name><identifier><ID>US278865AY63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC Float 
02/10/21</name><identifier><ID>US50077LAP13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KHC Float 
08/10/22</name><identifier><ID>US50077LAQ95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 2.859 
08/15/23</name><identifier><ID>USH4209UAG16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS Float 
08/15/23</name><identifier><ID>USH4209UAF33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DXC 4  1/4  
04/15/24</name><identifier><ID>US23355LAC00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VST 8  1/8  
01/30/26</name><identifier><ID>USU2676QAN89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN Float 
08/16/21</name><identifier><ID>XS1664643746</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table4><row><simpleAvgPx>98.3</simpleAvgPx><avgPx>98.3</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>19660000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledVolume><
medianOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r



ow></table6><table9><row><meanTimeAcceptToExecSecs>0.31</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.31</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>21.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>BATSLN 2  1/4  
01/16/30</name><identifier><ID>XS1664644983</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  1/4  
08/15/27</name><identifier><ID>US9128282R06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-
01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.085</price><volume
>105085</volume><tradeTime>2020-01-
27T16:04:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.03905</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>PG 2.15 
08/11/22</name><identifier><ID>US742718EU91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HLT 4  7/8  
04/01/27</name><identifier><ID>US432891AK52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCULC 5 
10/15/25</name><identifier><ID>USC6900PAD18</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BKNG 3.55 
03/15/28</name><identifier><ID>US741503BC97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BKNG 2  3/4  
03/15/23</name><identifier><ID>US741503BB15</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GRNLGR 4.85 
08/17/20</name><identifier><ID>XS1662749743</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TSLA 5.3 
08/15/25</name><identifier><ID>US88160RAE18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TSLA 5.3 
08/15/25</name><identifier><ID>USU8810LAA18</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>9



975</volume><tradeTime>2020-01-
06T12:44:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.26145</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.617</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.617</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.643</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.643</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>32500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>LEA 3.8 
09/15/27</name><identifier><ID>US521865AY17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ETFC 3.8 
08/24/27</name><identifier><ID>US269246BQ61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CIFIHG 5  3/8  
PERP</name><identifier><ID>XS1653470721</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VMW 3.9 
08/21/27</name><identifier><ID>US928563AC98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VMW 2.3 
08/21/20</name><identifier><ID>US928563AA33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS Float 
08/23/21</name><identifier><ID>XS1669857499</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTTOGR Float 
08/24/26</name><identifier><ID>XS1660709616</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAFFIL Float 
08/22/22</name><identifier><ID>FR0010363325</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-
02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
1002700</volume><tradeTime>2020-02-
20T15:33:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.57</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.57</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>QBEAU 6.1 
11/12/45</name><identifier><ID>XS1311098815</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>Akka 
Technologies</name><identifier><ID>FR0004180537</ID><IDType>ISIN</IDType></identifier><clas
sification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></tabl
e2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
06/30/23</name><identifier><ID>IT0005188831</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-
01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.201429</price><volu
me>109985</volume><tradeTime>2020-01-
21T16:36:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.10415</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.07728400000001</pri
ce><volume>158885</volume><tradeTime>2020-01-
22T16:57:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.1327</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>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.161463</price><volu
me>160984</volume><tradeTime>2020-01-
23T16:45:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.11165</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.150863</price><volu
me>136429</volume><tradeTime>2020-01-
24T16:47:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.13890000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.422667</price><volu
me>59053</volume><tradeTime>2020-01-
27T16:46:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.22915</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.47</price><volume>3
9388</volume><tradeTime>2020-01-
28T16:51:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.376</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.59</price><volume>2
9577</volume><tradeTime>2020-01-
30T16:42:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.44775</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.59</price><volume>4
9295</volume><tradeTime>2020-02-
03T16:36:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.47035</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.635238</price><volu
me>20713</volume><tradeTime>2020-02-
05T17:01:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.46720000000001</refPx></row></table
3><table4><row><simpleAvgPx>98.64018</simpleAvgPx><avgPx>98.64453</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>34
6242.299994</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>175500</medianFilledVolume><medianO
rderedVolume>175500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>9
875</volume><tradeTime>2020-02-
26T16:41:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.81735999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.301633</price><volu
me>192671</volume><tradeTime>2020-03-
03T16:38:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.39575000000001</refPx></row></table
3><table4><row><simpleAvgPx>98.29459199999999</simpleAvgPx><avgPx>98.295598</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>337153.899993</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>171500</medianFilledVolum
e><medianOrderedVolume>171500</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34999999999999</pri
ce><volume>48191</volume><tradeTime>2020-03-
04T16:57:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.392</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.006496</price><volu
me>114667</volume><tradeTime>2020-03-
06T17:01:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.33450000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.02</price><volume>1
9404</volume><tradeTime>2020-03-
09T16:47:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.2159</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>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.73</price><volume>1
9346</volume><tradeTime>2020-03-
11T16:53:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.47637899999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.8458</price><volume
>46922</volume><tradeTime>2020-03-
30T15:34:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.041336</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>TEGGR 0  5/8  
09/01/22</name><identifier><ID>DE000A2GS3Y9</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108</price><volume>864
000</volume><tradeTime>2020-03-
30T14:11:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.0467</refPx></row></table3><table4>
<row><simpleAvgPx>108.175</simpleAvgPx><avgPx>108.175</avgPx></row></table4><table6><ro



w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1730800</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>800
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.598</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.598</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GS 2.1 
11/26/22</name><identifier><ID>XS1308289146</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.05</price><volume>
1500750</volume><tradeTime>2020-02-
13T16:12:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.474098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>1
008000</volume><tradeTime>2020-03-
02T14:01:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.973244</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>L
EGGR 0  7/8  
09/01/25</name><identifier><ID>DE000A2GSDH2</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-
01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.925</price><volume
>589625</volume><tradeTime>2020-01-
21T16:32:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>117.96235</refPx></row></table3><table4
><row><simpleAvgPx>117.91</simpleAvgPx><avgPx>117.91</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1179100</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr



dRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>50000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.495</price><volume
>120495</volume><tradeTime>2020-02-
17T13:58:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>120.54755</refPx></row></table3><table4
><row><simpleAvgPx>120.48</simpleAvgPx><avgPx>120.48</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>240960</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ATHCN 9  
7/8  
02/24/22</name><identifier><ID>USC0455LAA82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SSELN 0  7/8  
09/06/25</name><identifier><ID>XS1676952481</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLJGR 0  7/8  
10/07/22</name><identifier><ID>XS1678629186</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICADFP 1  1/2  
09/13/27</name><identifier><ID>FR0013281755</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 0.2 
09/13/21</name><identifier><ID>DE000A19NY87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBM 1.8 
01/20/21</name><identifier><ID>US44932HAB96</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAERVX 4  3/4  
PERP</name><identifier><ID>XS1679216801</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAPGR 5  1/4  
PERP</name><identifier><ID>DE000A19NPE8</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVGQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>157.25</price><volume>
471750</volume><tradeTime>2020-03-
05T09:39:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>157.309</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><instrumentRtsTables><table2>
<name>INGFP 1  5/8  
09/13/24</name><identifier><ID>FR0013281946</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-
01-
29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.72</price><volume>
1027200</volume><tradeTime>2020-01-
29T09:44:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.4869</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>7.829</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>7.829</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7</price><volume>6
28200</volume><tradeTime>2020-02-
04T11:03:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.68385</refPx></row></table3><table4
><row><simpleAvgPx>104.706667</simpleAvgPx><avgPx>104.703333</avgPx><highPx>104.71</hig
hPx><lowPx>104.7</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>942330</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000
00</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.698</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.698</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-02-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EQIX 2  
7/8  
10/01/25</name><identifier><ID>XS1679781424</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-
03-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>9500
00</volume><tradeTime>2020-03-
30T10:53:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.8642</refPx></row></table3><table4><
row><simpleAvgPx>95.125</simpleAvgPx><avgPx>95.125</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1902500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.294</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
294</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TAJIKI 7  
1/8  
09/14/27</name><identifier><ID>XS1676401414</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>V 2  3/4  
09/15/27</name><identifier><ID>US92826CAH51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KRO 3  3/4  
09/15/25</name><identifier><ID>XS1680281133</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 3  5/8  
09/11/24</name><identifier><ID>USG0446NAM68</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>QGEN 0  
1/2  
09/13/23</name><identifier><ID>XS1682511818</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GPOR 6  3/8  
05/15/25</name><identifier><ID>US402635AL06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-
03-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>16</price><volume>2080
00</volume><tradeTime>2020-03-
09T14:35:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>37.162605</refPx></row></table3><table4
><row><simpleAvgPx>16.05</simpleAvgPx><avgPx>16.05</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>417300</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>1300000</medianFilledVolume><medianOrderedVolume>1300000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.836</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8
36</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GPOR 6 
10/15/24</name><identifier><ID>US402635AH93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SINOPE 3  1/4  
09/13/27</name><identifier><ID>USG8201NAH55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 4 
09/11/27</name><identifier><ID>USG0446NAN42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CDE 5  
7/8  
06/01/24</name><identifier><ID>US192108BB36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BACR Float 
09/14/20</name><identifier><ID>XS1620532991</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>XRXCRP 3  5/8  
03/15/23</name><identifier><ID>US984121CQ49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MASAIN Float 
09/15/24</name><identifier><ID>XS1681774888</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PDCE 6  1/8  
09/15/24</name><identifier><ID>US69327RAG65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>IBAZAZ 3  1/2  
09/01/24</name><identifier><ID>XS1678463784</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>URI 4  5/8  
10/15/25</name><identifier><ID>US911365BH64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2.8 
07/21/26</name><identifier><ID>FR0013166477</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>3650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.733</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.733</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>3</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Cofinimmo 
SA</name><identifier><ID>BE0003593044</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15264</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
IRM 4  7/8  
09/15/27</name><identifier><ID>USU46009AD51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SNINO 6  3/8  
09/21/22</name><identifier><ID>NO0010805765</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADM 3  3/4  
09/15/47</name><identifier><ID>US039483BM31</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWN 7  1/2  
04/01/26</name><identifier><ID>US845467AM16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>1620
00</volume><tradeTime>2020-02-
26T14:11:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>79.623</refPx></row></table3><table4><r



ow><simpleAvgPx>81</simpleAvgPx><avgPx>81</avgPx></row></table4><table6><row><numOrdR
fq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>324000</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASABRE 1.151 
09/19/25</name><identifier><ID>XS1577951715</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.62</price><volume>
310860</volume><tradeTime>2020-01-
17T14:43:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.811</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.5580000000000001</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.5580000000000001</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>SWN 7  3/4  
10/01/27</name><identifier><ID>US845467AN98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IQV 2  7/8  
09/15/25</name><identifier><ID>XS1684387456</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.5</price><volume>17
70000</volume><tradeTime>2020-03-
17T10:30:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.66500000000001</refPx></row></table
3><table4><row><simpleAvgPx>88.9375</simpleAvgPx><avgPx>88.89285700000001</avgPx><high
Px>89.25</highPx><lowPx>88.5</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdR
fq><numExecTrades>4</numExecTrades><totalValue>6222500</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>1500000</medianFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.822</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8045</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>31.75</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BDC 2  7/8  
09/15/25</name><identifier><ID>XS1684785345</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.88</price><volume>
101880</volume><tradeTime>2020-02-



03T14:29:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.09525</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 4  3/4  
09/19/24</name><identifier><ID>XS1684384511</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
206500</volume><tradeTime>2020-01-
20T14:55:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.57835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.051</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.051</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>13</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BKIR 3  1/8  
09/19/27</name><identifier><ID>XS1685476175</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BKIR 4  1/8  
09/19/27</name><identifier><ID>XS1685476092</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 2.997 
12/14/23</name><identifier><ID>USG253HFAN60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PBI 4.7 
04/01/23</name><identifier><ID>US724479AN00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRU 4  1/2  
09/15/47</name><identifier><ID>US744320AW24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVJGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 3  1/8  
09/19/25</name><identifier><ID>XS1684385161</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.74</price><volume>
103740</volume><tradeTime>2020-02-
07T10:10:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.73095</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.203</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.203</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>



</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>552500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 4 
09/19/29</name><identifier><ID>XS1684385591</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>180000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>163000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>163000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INLOTG 5  1/4  



09/15/24</name><identifier><ID>XS1685702794</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 3.1 
02/17/27</name><identifier><ID>FR0012401636</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112</price><volume>224
000</volume><tradeTime>2020-01-
17T10:57:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.851097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>3.943</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>3.943</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.001</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18.001</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.35</price><volume>
963475</volume><tradeTime>2020-02-
28T10:18:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>113.743202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92</price><volume>6900
00</volume><tradeTime>2020-03-
23T13:23:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.588799</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>BISTPP 3.65 
09/19/22</name><identifier><ID>USP15383AC95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CCOLAT 4.215 
09/19/24</name><identifier><ID>XS1577950402</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 5  1/8  
09/19/27</name><identifier><ID>XS1684384867</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 1  5/8  
09/18/25</name><identifier><ID>XS1686846061</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.244</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.244</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.98999999999999</pri
ce><volume>439950</volume><tradeTime>2020-03-
19T16:08:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.41525</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.143</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.143</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.16</price><volume>1
33740</volume><tradeTime>2020-03-
27T15:10:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.4854</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>5.331</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.331</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 5  3/4  



PERP</name><identifier><ID>US37045XCA28</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CXO 3  3/4  
10/01/27</name><identifier><ID>US20605PAH47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TIGO 5  1/8  
01/15/28</name><identifier><ID>USL6388GAB60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBAAU 2.05 
09/18/20</name><identifier><ID>US2027A1JP31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHRAIN 5  1/4  
03/20/25</name><identifier><ID>XS1675855073</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LOUBID 4  1/4  
09/30/24</name><identifier><ID>XS1685582105</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WYNMAC 5  1/2  
10/01/27</name><identifier><ID>USG98149AD29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNS Float 
09/19/22</name><identifier><ID>US064159KE56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNSELL 5  1/2  
09/22/27</name><identifier><ID>XS1687277555</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM 4  3/8  
09/21/27</name><identifier><ID>XS1686880599</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 2.52 
09/19/22</name><identifier><ID>US05565QDP00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEOPAR 6  1/2  
09/21/24</name><identifier><ID>USG38327AA30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 0 
04/07/21</name><identifier><ID>XS0461335449</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table4><row><simpleAvgPx>96.15000000000001</simpleAvgPx><avgPx>96
.15000000000001</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>874965</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4550
00</medianFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.02</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>2.02</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.8</price><volume>75
504</volume><tradeTime>2020-01-
31T10:51:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.341553</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.136</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.136</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>AGRO 6 
09/21/27</name><identifier><ID>USL00849AA47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DLPH 5 
10/01/25</name><identifier><ID>USU24754AA82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR Float 



09/15/20</name><identifier><ID>XS1620536042</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATOSTR 1  7/8  
09/26/29</name><identifier><ID>XS1688199949</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BG 3 
09/25/22</name><identifier><ID>US120568AY67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 5.999 
01/27/28</name><identifier><ID>USN6945AAK36</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 5.299 
01/27/25</name><identifier><ID>USN6945AAJ62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARMISG 0 
03/31/23</name><identifier><ID>FR0013284130</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SGLSJ 1  7/8  
09/26/23</name><identifier><ID>XS1689727920</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HYNMTR Float 
09/18/20</name><identifier><ID>US44891CAP86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN Float 
03/28/23</name><identifier><ID>XS1689234570</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table4><row><simpleAvgPx>98.873333</simpleAvgPx><avgPx>98.84</avgP
x><highPx>98.94</highPx><lowPx>98.73999999999999</lowPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>18384240</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>5000000</medianFilledVolume><medianOrderedVolume>500000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.764</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
747</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.333333</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PRCR
HO 6 
05/06/26</name><identifier><ID>DE000A169M74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNRGR 1  1/8  
09/27/25</name><identifier><ID>XS1689523840</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LBANK Float 
09/27/21</name><identifier><ID>XS1690132847</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>283000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VOEAV 1  3/8  
09/27/24</name><identifier><ID>AT0000A1Y3P7</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFPFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-
03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.04</price><volume>
808320</volume><tradeTime>2020-03-
10T16:37:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.14525</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5570000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5570000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>64</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>64<



/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.724</price><volume>
633247</volume><tradeTime>2020-03-
11T16:35:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.00545</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SAZ
GR 3  1/2  
09/30/24</name><identifier><ID>XS1690644668</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
09/26/23</name><identifier><ID>XS1691349523</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KURY 0 
10/07/22</name><identifier><ID>XS1689662705</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>JPY</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-
02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.035</price><volume
>10903500</volume><tradeTime>2020-02-
21T14:44:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.886902</refPx></row></table3><table
4><row><simpleAvgPx>109.02</simpleAvgPx><avgPx>109.02</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>21804000</tot
alValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>10000000</medianFilledVolume><medianOrderedVolume>
10000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ERAFP 4.196 
02/28/24</name><identifier><ID>FR0013284643</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.98999999999999</pri
ce><volume>97990</volume><tradeTime>2020-01-
02T15:34:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.48090000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.745</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.745</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.76000000000001</pri
ce><volume>997600</volume><tradeTime>2020-01-
16T14:58:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0424</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot



eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
100240</volume><tradeTime>2020-01-
17T13:38:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1608</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.572</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.572</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.3</price><volume>19
6600</volume><tradeTime>2020-01-
24T09:48:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.70225000000001</refPx></row><row><
startTime>2020-01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>9
87500</volume><tradeTime>2020-01-
24T14:05:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.7102</refPx></row></table3><table4><
row><simpleAvgPx>98.59999999999999</simpleAvgPx><avgPx>98.705</avgPx><highPx>98.75</hi
ghPx><lowPx>98.3</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>1974100</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>800
000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.234</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.234</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>13</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.5</price><volume>97
5000</volume><tradeTime>2020-01-
27T10:55:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.69880000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel



Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>16700000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>26.001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26
.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.7</price><volume>98
700</volume><tradeTime>2020-02-
05T11:13:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.34805</refPx></row><row><startTime>
2020-02-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.26000000000001</pri
ce><volume>196520</volume><tradeTime>2020-02-
05T11:32:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.3159</refPx></row></table3><table4><
row><simpleAvgPx>98.343667</simpleAvgPx><avgPx>98.32275</avgPx><highPx>98.7</highPx><lo
wPx>98.071</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>393291</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</me
dianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.624</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>2.124</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>24.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.89</price><volume>9
7890</volume><tradeTime>2020-02-
07T15:57:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.11435</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.79</meanTimeAcceptToExecSecs><medianTimeAccept



ToExecSecs>2.79</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.26000000000001</pri
ce><volume>98260</volume><tradeTime>2020-02-
11T09:37:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.0108</refPx></row></table3><table4><
row><simpleAvgPx>97.73</simpleAvgPx><avgPx>97.55333299999999</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>29266
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolu
me>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>4.141</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>4.141</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.94</price><volume>9
7940</volume><tradeTime>2020-02-
12T15:57:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.00355</refPx></row></table3><table4>
<row><simpleAvgPx>97.94</simpleAvgPx><avgPx>97.94</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>195880</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>5.724</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.724</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.23999999999999</pri
ce><volume>97240</volume><tradeTime>2020-02-
18T10:36:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.36765</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.275</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.275</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
0</volume><tradeTime>2020-02-
20T15:04:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.79705</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.327</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.327</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>5.666667</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.89</price><volume>9
1890</volume><tradeTime>2020-03-
03T14:51:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.54770000000001</refPx></row></table
3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>4.921</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.921</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.235</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.235</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.40000000000001</pri
ce><volume>90400</volume><tradeTime>2020-03-
06T10:12:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.34690000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.574</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.574</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
4</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.59</price><volume>3
46360</volume><tradeTime>2020-03-
10T11:42:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.09815</refPx></row><row><startTime>
2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.7</price><volume>87
700</volume><tradeTime>2020-03-
10T13:56:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.06314999999999</refPx></row></table
3><table4><row><simpleAvgPx>86.596667</simpleAvgPx><avgPx>86.15600000000001</avgPx><hi
ghPx>87.7</highPx><lowPx>85.5</lowPx></row></table4><table6><row><numOrdRfq>4</numOrd
Rfq><numExecTrades>3</numExecTrades><totalValue>861560</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>400000</medianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.0
45</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.045</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>29.5005</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>29.5005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86</price><volume>1032
000</volume><tradeTime>2020-03-
30T14:37:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.4365</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>950000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>NCIAU 4.4 
09/29/27</name><identifier><ID>USQ66345AA95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>IKB 4 
09/20/27</name><identifier><ID>DE000A2E4Q88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>XRXCRP 4.07 
03/17/22</name><identifier><ID>US984121CP65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NIBCAP 6 
PERP</name><identifier><ID>XS1691468026</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 3 
03/25/21</name><identifier><ID>IT0005095085</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>16983</volume><tradeTime>2020-03-
05T13:56:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.152786</refPx></row></table3><table
4><row><simpleAvgPx>99.90000000000001</simpleAvgPx><avgPx>99.90000000000001</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>33966</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>17000</medianFilledVolume><medi
anOrderedVolume>17000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>7.5745</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>7.5745</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17



</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>200
0</volume><tradeTime>2020-03-
26T10:38:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.19596900000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>150
00</volume><tradeTime>2020-03-
27T16:43:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.182053</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>VW 0  1/4  
10/05/20</name><identifier><ID>XS1692348847</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.97</price><volume>1
99940</volume><tradeTime>2020-03-
24T13:26:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.77265</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>NSANY 2.15 
09/28/20</name><identifier><ID>USU65478BG00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCZIRA 5  1/8  
09/29/23</name><identifier><ID>XS1691349010</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMSSW 0  7/8  
09/28/22</name><identifier><ID>DE000A19PVM4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFPGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DWNIGY 0.6 
01/05/26</name><identifier><ID>DE000A2GS377</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.99</price><volume>
635940</volume><tradeTime>2020-01-



07T10:07:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.8059</refPx></row></table3><table4>
<row><simpleAvgPx>105.82</simpleAvgPx><avgPx>105.728462</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2748940</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1300000</medianFilledVolume><medianOrderedVolume>1
300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>3.763</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>3.763</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.3</price><volume>1
053000</volume><tradeTime>2020-01-
14T16:46:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.437</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SANTAN 5  1/4  
PERP</name><identifier><ID>XS1692931121</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.95</price><volume>
219900</volume><tradeTime>2020-02-
18T15:34:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.74935</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.829</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.829</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CKHH 2  3/4  
03/29/23</name><identifier><ID>USG2178XAB85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PSABFR 0  5/8  
10/10/22</name><identifier><ID>XS1694212181</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.72</price><volume>
773072</volume><tradeTime>2020-01-
17T09:42:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.5264</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.028</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.028</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>113</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>113</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>VKFP 4  1/8  
10/04/22</name><identifier><ID>FR0013285046</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>5.925</price><volume>7
560</volume><tradeTime>2020-01-
27T15:36:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>5.93062</refPx></row></table3><table4><
row><simpleAvgPx>5.92</simpleAvgPx><avgPx>5.92</avgPx><highPx>5.925</highPx><lowPx>5.91
5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numE
xecTrades><totalValue>17025.92</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>127600</medianFille
dVolume><medianOrderedVolume>127600</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.619</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.609</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>42.000333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-01-
28+00:00</tradeDate><table4><row><simpleAvgPx>5.84</simpleAvgPx><avgPx>5.84</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>17520</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><median
OrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.314</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.314</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>5.92</price><volume>17
76</volume><tradeTime>2020-02-
18T14:44:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>5.872251</refPx></row></table3><table4>
<row><simpleAvgPx>5.91</simpleAvgPx><avgPx>5.91</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3546</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>30000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.6765</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6765</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>55</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>55</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>6.87</price><volume>68
70</volume><tradeTime>2020-02-
20T09:49:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>5.911663</refPx></row></table3><table4>
<row><simpleAvgPx>6.922857</simpleAvgPx><avgPx>6.901429</avgPx><highPx>7</highPx><lowP
x>6.87</lowPx></row></table4><table6><row><numOrdRfq>11</numOrdRfq><numExecTrades>7<
/numExecTrades><totalValue>48310</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFi
lledVolume><medianOrderedVolume>33000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.520429</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.584</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>25.0001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18
.5005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>6.9</sim
pleAvgExecutedPx><totalValue>2656.5</totalValue></row></table3><table6><row><numOrdRfq>7
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>6000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>6.85</price><volume>51
37</volume><tradeTime>2020-02-
24T10:15:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>6.968607</refPx></row></table3><table4>
<row><simpleAvgPx>6.815</simpleAvgPx><avgPx>6.815</avgPx></row></table4><table6><row><n
umOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>10222.5</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>75000</medianFilledVolume><medianOrderedVolume>40746.5</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.7685</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.768
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table4><row><simpleAvgPx>6.835</simpleAvgPx><avgPx>6.835045</avgPx
></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>6896.56</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50450</medianFilledVolume><
medianOrderedVolume>50450</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.88</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.88</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>6.68</price><volume>10
688</volume><tradeTime>2020-02-
26T14:32:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>6.949554</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.582</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.582</medianTimeAccept



ToExecSecs><meanTimeRequestToQuoteSecs>91</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>91</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>4.49</price><volume>67
</volume><tradeTime>2020-03-
12T14:20:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>5.374354</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>12000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.474</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.474</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ABNANV 4  3/4  
PERP</name><identifier><ID>XS1693822634</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.5</price><volume>24
1500</volume><tradeTime>2020-03-
17T15:04:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.09395000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.847</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.847</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
2</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>ORBIA 4 
10/04/27</name><identifier><ID>USP57908AG32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQT 3 
10/01/22</name><identifier><ID>US26884LAE92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQT 3.9 
10/01/27</name><identifier><ID>US26884LAF67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCOOA 1.05 
10/15/21</name><identifier><ID>CH0383104376</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GERLSP 8 
10/04/22</name><identifier><ID>USY2700AAB53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 3  1/4  
10/04/24</name><identifier><ID>US22536PAD33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPOPAA 5  5/8  
10/06/27</name><identifier><ID>XS1694763142</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALMAIN 7  1/4  



10/15/22</name><identifier><ID>XS1694628287</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFD 2.65 
10/03/21</name><identifier><ID>USU83223AL88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOWIBA 2  3/4  
10/06/27</name><identifier><ID>AT000B121967</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OCTOWN 4.3 
PERP</name><identifier><ID>XS1692254359</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
06/30/20</name><identifier><ID>IT0004907785</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-



02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.58</price><volume>
41438</volume><tradeTime>2020-01-
02T16:34:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>
1812</volume><tradeTime>2020-01-
08T16:40:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>
2813</volume><tradeTime>2020-01-
15T16:43:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>2
00</volume><tradeTime>2020-01-
24T16:47:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>2
00</volume><tradeTime>2020-01-
27T16:47:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.34</price><volume>
1003</volume><tradeTime>2020-02-
21T16:36:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-



03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.23</price><volume>
6013</volume><tradeTime>2020-03-
03T16:38:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.08</price><volume>
50240</volume><tradeTime>2020-03-
12T16:53:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>METALG 7 
10/02/22</name><identifier><ID>DE000A19MDV0</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.90000000000001</pri
ce><volume>70425</volume><tradeTime>2020-01-
07T12:30:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.906288</refPx></row><row><startTime
>2020-01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.89</price><volume>4
6945</volume><tradeTime>2020-01-
07T14:43:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.906288</refPx></row></table3><table4
><row><simpleAvgPx>93.895</simpleAvgPx><avgPx>93.896</avgPx></row></table4><table6><row
><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>117370</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>62500</medianFilledVolume><medianOrderedVolume>52500</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.52</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.52</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.05</price><volume>1
8010</volume><tradeTime>2020-01-
10T09:41:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.56197400000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>110000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep



tToExecSecs>3.702</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.702</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.5</price><volume>85
50</volume><tradeTime>2020-01-
15T14:21:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.155457</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.693</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.693</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.28</price><volume>4
664</volume><tradeTime>2020-01-
21T13:52:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.013481</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.177</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.177</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>3.753</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>3.753</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.68000000000001</pri
ce><volume>13902</volume><tradeTime>2020-02-
13T13:50:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.167267</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.172</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.172</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83</price><volume>6308
0</volume><tradeTime>2020-03-
10T12:29:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.93375399999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.166</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.166</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>ELISGP 0 
10/06/23</name><identifier><ID>FR0013285707</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZPFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.3</price><volume>19



654</volume><tradeTime>2020-02-
28T12:14:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.569901</refPx></row><row><startTime
>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.3</price><volume>19
654</volume><tradeTime>2020-02-
28T15:45:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.569901</refPx></row></table3><table4
><row><simpleAvgPx>31.283333</simpleAvgPx><avgPx>31.283333</avgPx><highPx>31.3</highPx>
<lowPx>31.25</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrad
es>3</numExecTrades><totalValue>58932.169</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>62794<
/medianFilledVolume><medianOrderedVolume>62794</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.837</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.837</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>47.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>47.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.05</price><volume>1
5525</volume><tradeTime>2020-03-
03T14:20:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.21324</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.95</price><volume>4
023</volume><tradeTime>2020-03-
05T16:17:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.339251</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>24.5</price><volume>81
21</volume><tradeTime>2020-03-
25T12:54:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>26.433929</refPx></row><row><startTime
>2020-03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>25</sim
pleAvgExecutedPx><totalValue>8287.25</totalValue></row></table3><table4><row><simpleAvgPx
>24.9</simpleAvgPx><avgPx>24.943469</avgPx><highPx>25.2</highPx><lowPx>24.5</lowPx></ro
w></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExecTrades><to
talValue>29008.755</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>33149</medianFilledVolume><me
dianOrderedVolume>33149</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.192</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.192</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3



1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>AEGEBZ 5  3/4  
10/10/24</name><identifier><ID>USP01014AA03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENELIM 2  3/4  
04/06/23</name><identifier><ID>USN30707AF53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DOCUFO 9  1/4  
10/11/22</name><identifier><ID>USP36035AA46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PUMAFN 5  1/8  
10/06/24</name><identifier><ID>XS1696810669</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
09/26/24</name><identifier><ID>IT0005279887</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81</price><volume>9
9810</volume><tradeTime>2020-01-
09T16:56:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.81945</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>1
00200</volume><tradeTime>2020-01-
30T16:34:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1153</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.59</price><volume>
100590</volume><tradeTime>2020-02-
11T16:40:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.62575</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>
100710</volume><tradeTime>2020-02-
13T16:42:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7167</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.39</price><volume>
100390</volume><tradeTime>2020-02-
25T16:55:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.4085</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table4><row><simpleAvgPx>100.348333</simpleAvgPx><avgPx>100.342</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>501710.0001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFille
dVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ICCREA 
1  1/2  
10/11/22</name><identifier><ID>XS1696459731</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCABNK 0  1/4  
10/12/20</name><identifier><ID>XS1697916358</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBSAV 3  1/4  
10/11/22</name><identifier><ID>AT0000A1XBU6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFPFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRASKM 4  1/2  
01/10/28</name><identifier><ID>USN15516AB83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 4  1/2  
10/01/27</name><identifier><ID>USG5002FAM89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRASKM 3  1/2  
01/10/23</name><identifier><ID>USN15516AA01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNS 4.65 
PERP</name><identifier><ID>US064159KJ44</ID><IDType>ISIN</IDType></identifier><classification
><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BYWGR 4  1/4  
PERP</name><identifier><ID>XS1695284114</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AAFFP 4 
10/01/23</name><identifier><ID>XS1577949149</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>102.6</si
mpleAvgExecutedPx><totalValue>104652</totalValue></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>102000</medianOrderedVolume><DMMNumbe



r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.45</price><volume>
204900</volume><tradeTime>2020-01-
15T10:06:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.826</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>18.069</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>18.069</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>2
05200</volume><tradeTime>2020-01-
22T13:48:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.59275</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>102.75</
simpleAvgExecutedPx><totalValue>102750</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.591</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.59
1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.55</price><volume>2
98650</volume><tradeTime>2020-03-
02T13:34:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.58795000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>68.5</price><volume>51
3750</volume><tradeTime>2020-03-
26T13:16:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>69.25964999999999</refPx></row></table
3><table4><row><simpleAvgPx>69</simpleAvgPx><avgPx>69</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1035000</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>750000</medianFilledVolume><medianOrderedVolume>750
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.27</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.27</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>19.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>AAFFP Float 
10/01/23</name><identifier><ID>XS1577948687</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
421344</volume><tradeTime>2020-01-
23T10:05:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4528</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.465</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>5.465</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>98
500</volume><tradeTime>2020-02-
28T12:20:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.4825</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>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.54000000000001</pri
ce><volume>497700</volume><tradeTime>2020-03-
03T10:10:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.15335</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>TITIM 2  3/8  
10/12/27</name><identifier><ID>XS1698218523</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ILDFP 1  1/2  
10/14/24</name><identifier><ID>FR0013287273</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.97</price><volume>
504850</volume><tradeTime>2020-01-



15T10:03:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.87195</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.544</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.544</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>1
00600</volume><tradeTime>2020-01-
16T14:16:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.96345</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.15</price><volume>
809200</volume><tradeTime>2020-01-
17T12:58:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.0039</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table4><row><simpleAvgPx>101.835</simpleAvgPx><avgPx>101.835</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>4073400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolu
me><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.265</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.265</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>42.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-01-
30+00:00</tradeDate><table4><row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>4082000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume>
<medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.7675</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.7675</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>1
628800</volume><tradeTime>2020-02-
05T10:28:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.7058</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
511250</volume><tradeTime>2020-02-
13T10:18:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.002</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.01</price><volume>
200020</volume><tradeTime>2020-03-
06T13:19:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.27745</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>6.737</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.737</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>72</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>72</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.89</price><volume>9
5890</volume><tradeTime>2020-03-
25T13:28:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.60514999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>1.288</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.288</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEP 2 
04/15/21</name><identifier><ID>US713448DX30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KORS 4 
11/01/24</name><identifier><ID>USU59327AA11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALTICE 4  3/4  
01/15/28</name><identifier><ID>XS1577952440</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.267</price><volume
>309801</volume><tradeTime>2020-01-
16T13:19:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.46495</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>7.557</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>7.557</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>



</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCO 4  5/8  
10/15/27</name><identifier><ID>USU11016AA75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AARB 2  3/4  
10/09/20</name><identifier><ID>XS1698539753</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCBGER 0  3/4  
10/17/22</name><identifier><ID>XS1692396069</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-
03-
16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>5940
00</volume><tradeTime>2020-03-
16T12:05:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.34375</refPx></row></table3><table4
><row><simpleAvgPx>99.18000000000001</simpleAvgPx><avgPx>99.18000000000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>1190160</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><me
dianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></



table6><table9><row><meanTimeAcceptToExecSecs>0.659</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.659</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
3.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33.0005</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>UBIIM 0  3/4  
10/17/22</name><identifier><ID>XS1699951767</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DUFNSW 2  1/2  
10/15/24</name><identifier><ID>XS1699848914</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.652</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>7.652</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.666</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.666</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>7</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>7</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>798800</volume><tradeTime>2020-02-
26T14:06:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.3088</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.638</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.638</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.05</price><volume>4
95250</volume><tradeTime>2020-02-
27T17:00:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.4434</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.64</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.64</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.75</price><volume>9
77500</volume><tradeTime>2020-02-
28T15:02:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.28305</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.148</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.148</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>9</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>9</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-



04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.5</price><volume>29
2500</volume><tradeTime>2020-03-
04T15:15:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.3417</refPx></row></table3><table4><
row><simpleAvgPx>97.455</simpleAvgPx><avgPx>97.455</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>584730</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.258</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.258<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>10.333333</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.25</price><volume>8
42500</volume><tradeTime>2020-03-
11T13:16:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.38965</refPx></row><row><startTime>
2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.26000000000001</pri
ce><volume>416300</volume><tradeTime>2020-03-
11T14:22:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.93814999999999</refPx></row></table
3><table4><row><simpleAvgPx>83.89916700000001</simpleAvgPx><avgPx>84.152609</avgPx><hi
ghPx>84.25</highPx><lowPx>83.26000000000001</lowPx></row></table4><table6><row><numOr
dRfq>4</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>9677550</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>750000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>3.0995</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.0995</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>12</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>73.56</price><volume>7
3560</volume><tradeTime>2020-03-
24T15:07:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>73.1426</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.159</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.159</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MIZUHO 0.956 
10/16/24</name><identifier><ID>XS1691909920</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>1
03500</volume><tradeTime>2020-01-
20T14:55:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.25565</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.166</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.166</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>NOC 2.08 
10/15/20</name><identifier><ID>US666807BL56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VKFP 6  5/8  
10/15/22</name><identifier><ID>XS1700480160</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.98999999999999</pri
ce><volume>93990</volume><tradeTime>2020-01-
14T15:20:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.79825</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.233</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.233</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.40000000000001</pri
ce><volume>894000</volume><tradeTime>2020-02-
14T16:11:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.7851</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.375</price><volume>
893750</volume><tradeTime>2020-02-



17T12:27:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.82384999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>12.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>12.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.69</price><volume>1
34535</volume><tradeTime>2020-02-
18T10:04:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.83815</refPx></row><row><startTime>
2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.73999999999999</pri
ce><volume>224350</volume><tradeTime>2020-02-
18T13:02:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.84495</refPx></row></table3><table4>
<row><simpleAvgPx>89.715</simpleAvgPx><avgPx>89.72125</avgPx></row></table4><table6><ro
w><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>358885</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>25000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>2.373</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.
373</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.25</price><volume>
521250</volume><tradeTime>2020-02-
20T09:37:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.15035</refPx></row><row><startTime
>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>4
14000</volume><tradeTime>2020-02-
20T14:33:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.74195</refPx></row><row><startTime
>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.9</price><volume>1
03900</volume><tradeTime>2020-02-
20T15:48:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.7147</refPx></row></table3><table4>
<row><simpleAvgPx>103.899</simpleAvgPx><avgPx>103.847792</avgPx><highPx>104.75</highPx>



<lowPx>103.5</lowPx></row></table4><table6><row><numOrdRfq>20</numOrdRfq><numExecTra
des>10</numExecTrades><totalValue>3338706.5</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000
00</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.339429</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6860000000000001</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>8.466733</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
02300</volume><tradeTime>2020-02-
21T11:19:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.4647</refPx></row></table3><table4>
<row><simpleAvgPx>103.3075</simpleAvgPx><avgPx>103.474369</avgPx><highPx>103.6</highPx>
<lowPx>102.3</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq><numExecTra
des>8</numExecTrades><totalValue>2664465</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>212500</
medianFilledVolume><medianOrderedVolume>212500</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.712</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>1.712</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>1
019000</volume><tradeTime>2020-02-
25T09:56:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9029</refPx></row><row><startTime>
2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>1
222800</volume><tradeTime>2020-02-
25T16:23:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.88115</refPx></row></table3><table4
><row><simpleAvgPx>101.9</simpleAvgPx><avgPx>101.9</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2241800</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1100000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>3.226</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.
226</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>245000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>498000</volume><tradeTime>2020-03-
03T09:32:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.36825</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.635</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.635</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58.25</price><volume>1
223250</volume><tradeTime>2020-03-
26T14:50:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>57.58985</refPx></row></table3><table4>
<row><simpleAvgPx>59.375</simpleAvgPx><avgPx>59.163366</avgPx></row></table4><table6><r
ow><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2091425</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1767500</medianFilledVolume><medianOrderedVolume>8
67500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>15.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FGAFP 1  1/8  
10/18/22</name><identifier><ID>FR0013286028</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.85</price><volume>4
377</volume><tradeTime>2020-01-
07T16:12:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>23.897987</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.9</price><volume>89
24</volume><tradeTime>2020-01-
10T15:14:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>23.88863</refPx></row><row><startTime>
2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>24.1</si
mpleAvgExecutedPx><totalValue>2410</totalValue></row></table3><table4><row><simpleAvgPx>
24</simpleAvgPx><avgPx>23.942248</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>11334.26</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>23670</medianFilledVolume><medianOrderedVolume>23670</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.63</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.63</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>31.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.75</price><volume>2
4937</volume><tradeTime>2020-01-
24T10:50:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>24.01067</refPx></row><row><startTime>
2020-01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.8</price><volume>11
90</volume><tradeTime>2020-01-
24T13:59:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>24.01067</refPx></row></table3><table4>
<row><simpleAvgPx>23.874</simpleAvgPx><avgPx>23.872045</avgPx><highPx>24</highPx><lowP
x>23.75</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>5<
/numExecTrades><totalValue>52518.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000</median



FilledVolume><medianOrderedVolume>52500</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7166670000000001</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.604</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>1.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.5</price><volume>14
45</volume><tradeTime>2020-02-
06T13:06:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>24.024313</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.84</price><volume>9
135</volume><tradeTime>2020-03-
02T14:24:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>23.879976</refPx></row></table3><table4
><row><simpleAvgPx>23.845</simpleAvgPx><avgPx>23.845</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>18274.808</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>38320</medianFilledVolume><medianOrderedVolume>3832
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.65</price><volume>1
016</volume><tradeTime>2020-03-
03T16:47:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>23.806709</refPx></row></table3><table4
><row><simpleAvgPx>23.66</simpleAvgPx><avgPx>23.66</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2034.76</totalValu
e><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>4300</medianFilledVolume><medianOrderedVolume>4300</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>828</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23</price><volume>9772
</volume><tradeTime>2020-03-
09T11:05:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>23.792147</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>828</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe



cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ABNAN
V 1  3/8  
06/07/22</name><identifier><ID>XS1701271709</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCOLO 4  7/8  
10/18/27</name><identifier><ID>US05968LAK89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUMIBK Float 
10/18/22</name><identifier><ID>US86562MAT71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>112500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BECN 4  7/8  
11/01/25</name><identifier><ID>US073685AD12</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CXW 4  3/4  
10/15/27</name><identifier><ID>US21871NAA90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-



27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.34999999999999</pri
ce><volume>92350</volume><tradeTime>2020-02-
27T13:54:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.3797</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>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.34999999999999</pri
ce><volume>92350</volume><tradeTime>2020-02-
28T13:54:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.516502</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.84999999999999</pri
ce><volume>92850</volume><tradeTime>2020-03-
03T14:40:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.365807</refPx></row></table3><table4
><row><simpleAvgPx>92.84999999999999</simpleAvgPx><avgPx>92.84999999999999</avgPx><hi
ghPx>92.84999999999999</highPx><lowPx>92.84999999999999</lowPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>371400</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EMPARQ Float 
11/01/23</name><identifier><ID>XS1577950154</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-
01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.12</price><volume>
303360</volume><tradeTime>2020-01-
21T09:56:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.8667</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.839</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.839</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ACGCAP 3  1/2  
11/01/27</name><identifier><ID>USU0536PAA22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSSXF 6  3/4  
10/17/18</name><identifier><ID>XS1700800417</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASRNED 4  5/8  
PERP</name><identifier><ID>XS1700709683</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IGYGY 1  1/4  
10/19/27</name><identifier><ID>XS1702729275</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TUPRST 4  1/2  
10/18/24</name><identifier><ID>XS1686704948</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TANNER 1  3/8  
11/10/20</name><identifier><ID>CH0384125131</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 4  5/8  
PERP</name><identifier><ID>US48128BAD38</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMYMM</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 



10/14/20</name><identifier><ID>IT0005047052</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>9
956</volume><tradeTime>2020-01-
07T16:37:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.692955</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.58</price><volume>1
9916</volume><tradeTime>2020-01-
09T16:51:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.70571099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>39840</volume><tradeTime>2020-01-
14T16:35:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.715935</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.67666699999999</pri
ce><volume>29903</volume><tradeTime>2020-01-
17T16:37:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.75071699999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.64</price><volume>9
964</volume><tradeTime>2020-01-
21T16:36:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.758286</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>19
960</volume><tradeTime>2020-01-
24T16:39:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.782967</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.68000000000001</pri
ce><volume>9968</volume><tradeTime>2020-01-
27T16:34:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.78076900000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7</price><volume>29
910</volume><tradeTime>2020-01-
28T16:37:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.806808</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.70999999999999</pri
ce><volume>19942</volume><tradeTime>2020-01-
29T16:46:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.855362</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.78</price><volume>4
9890</volume><tradeTime>2020-02-
19T16:38:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.046997</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.79000000000001</pri
ce><volume>19958</volume><tradeTime>2020-02-
20T16:50:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.054802</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>69
860</volume><tradeTime>2020-02-
21T16:37:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.047897</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81</price><volume>5
9886</volume><tradeTime>2020-02-
24T16:40:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.047501</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.09999999999999</pri
ce><volume>9910</volume><tradeTime>2020-02-
27T16:37:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.050201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.92</price><volume>6
9944</volume><tradeTime>2020-02-
28T16:37:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.184196</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>CMACG 5  1/4  
01/15/25</name><identifier><ID>XS1703065620</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.75</price><volume>1
053000</volume><tradeTime>2020-01-
16T11:16:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.08240000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>650000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>68.70999999999999</pri
ce><volume>137420</volume><tradeTime>2020-02-
26T10:14:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>68.4032</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.031</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.031</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58</price><volume>5800
0</volume><tradeTime>2020-03-
12T15:24:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>57.99335</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.619</meanTimeAcceptToExecSecs><medianTimeAcceptToExe



cSecs>0.619</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.306</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.306</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54.845</price><volume>
54845</volume><tradeTime>2020-03-
30T12:48:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>56.20855</refPx></row></table3><table4>
<row><simpleAvgPx>56.4175</simpleAvgPx><avgPx>56.4175</avgPx></row></table4><table6><ro
w><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>112835</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>1.05</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.0
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BPCEGP 3  1/2  
10/23/27</name><identifier><ID>US05584KAC27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFW 0 
12/15/22</name><identifier><ID>DE000A2GSKL9</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHH 1  1/8  
10/25/27</name><identifier><ID>DE000BHY0GS9</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>1
05500</volume><tradeTime>2020-01-
20T12:47:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.1881</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>6496</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>6496</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PRUFIN 4  7/8  
PERP</name><identifier><ID>XS1700429480</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WUWGR 4  1/8  
10/27/27</name><identifier><ID>DE000WBP0A20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 3  1/8  
02/23/23</name><identifier><ID>US05964HAE53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EUROCA 2  3/8  
11/15/22</name><identifier><ID>XS1703900164</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.92</price><volume>
403680</volume><tradeTime>2020-01-
30T09:53:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.6847</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.19</meanTimeAcceptToExecSecs><medianTimeAccept



ToExecSecs>5.19</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>177</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>177</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>98.625</simpleAvgPx><avgPx>98.625</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>7890000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume>
<medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.538</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.538</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>47.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>47.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EUROCA 4  1/8  
11/15/24</name><identifier><ID>XS1706202592</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.27</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>4.27</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.75</price><volume>4
73750</volume><tradeTime>2020-01-
31T14:12:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.61279999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>96.25</si
mpleAvgExecutedPx><totalValue>96250</totalValue></row></table3><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.641</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.641</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.98999999999999</pri
ce><volume>193980</volume><tradeTime>2020-02-
07T15:15:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.85235</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.287</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.287</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.51000000000001</pri
ce><volume>482550</volume><tradeTime>2020-02-
10T09:47:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.78775</refPx></row><row><startTime>
2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.23</price><volume>9
6230</volume><tradeTime>2020-02-



10T15:58:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.42435</refPx></row></table3><table4>
<row><simpleAvgPx>96.37</simpleAvgPx><avgPx>96.46333300000001</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5787
80</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolu
me>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>2.959</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>2.959</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.95</price><volume>9
5950</volume><tradeTime>2020-02-
11T09:37:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.86435</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.245</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.245</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.75</price><volume>9
6750</volume><tradeTime>2020-02-
18T12:11:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.98354999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.518</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.518</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4
9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>BPCEGP 0 
07/13/20</name><identifier><ID>FR0011261114</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table4><row><simpleAvgPx>129.65</simpleAvgPx><avgPx>129.65</avgPx>



<highPx>129.65</highPx><lowPx>129.65</lowPx></row></table4><table6><row><numOrdRfq>3</
numOrdRfq><numExecTrades>3</numExecTrades><totalValue>4330310</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>840000</medianFilledVolume><medianOrderedVolume>840000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>0.680333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.586</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GS 5 
PERP</name><identifier><ID>US38148BAD01</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANBRA 4  5/8  
01/15/25</name><identifier><ID>USP3772WAH53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RY 2.15 
10/26/20</name><identifier><ID>US78013GKN42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DSMMMM</ID><IDType>CFI</IDType></classification><currency>USD</currency></tab
le2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESSLNG 0  7/8  
10/25/23</name><identifier><ID>XS1706921951</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IPGIM 1  3/4  
10/26/24</name><identifier><ID>XS1707063589</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.75</price><volume>9
4750</volume><tradeTime>2020-02-
04T14:19:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.56205</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.519</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.519</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OILGAS 7  1/2  
10/25/27</name><identifier><ID>US67778NAA63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EUROTG 8  3/4  
10/30/22</name><identifier><ID>XS1577952010</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GMRLIN 4  1/4  
10/27/27</name><identifier><ID>USY3004WAA00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SDCOKI 7  1/4  
10/26/20</name><identifier><ID>XS1692251413</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KIAMTR 3 
04/25/23</name><identifier><ID>USY47606AF80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 3  7/8  
10/27/27</name><identifier><ID>USU37818AT53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 3 
10/27/22</name><identifier><ID>USU37818AS70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.666</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.666</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-



07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.6</price><volume>3
0480</volume><tradeTime>2020-01-
07T14:01:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.41405</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.743</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.743</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>5.242</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>5.242</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>42500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>341000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>62500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>380000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.15</price><volume>
5057</volume><tradeTime>2020-02-
17T09:36:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.66</refPx></row></table3><table6><r
ow><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><



numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
3.107</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.107</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.04000000000001</pri
ce><volume>49020</volume><tradeTime>2020-03-
17T12:13:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.301361</refPx></row></table3><table4
><row><simpleAvgPx>97.02500000000001</simpleAvgPx><avgPx>96.89260899999999</avgPx></r
ow></table4><table6><row><numOrdRfq>12</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>111426.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>57500</medianFilledVolume><me
dianOrderedVolume>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>3.6905</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>3.6905</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.01000000000001</pri
ce><volume>69608</volume><tradeTime>2020-03-
20T11:37:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.278831</refPx></row></table3><table4
><row><simpleAvgPx>89.51000000000001</simpleAvgPx><avgPx>90.581429</avgPx></row></tabl



e4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
253628</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>140000</medianFilledVolume><medianOrdere
dVolume>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>6.668</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>6.668</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.25</price><volume>4
662</volume><tradeTime>2020-03-
26T11:47:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.167931</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.485</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.485</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.337</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.337</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BNFP 1  
3/4  
PERP</name><identifier><ID>FR0013292828</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.534</price><volume
>205068</volume><tradeTime>2020-01-
13T15:33:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.55415</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.282</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.282</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 4  7/8  
04/15/28</name><identifier><ID>US64110LAS51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
PG 0  1/2  
10/25/24</name><identifier><ID>XS1708192684</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PG 1.9 
10/23/20</name><identifier><ID>US742718FA29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFALA 3  3/4  
10/30/27</name><identifier><ID>USP82290AR17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>240000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PMALMK 4.8 
10/30/22</name><identifier><ID>XS1704655635</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHGRAU 5  5/8  
PERP</name><identifier><ID>XS1706083489</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>GS 2.876 
10/31/22</name><identifier><ID>US38148YAC21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>APICOR 3.141 
11/01/22</name><identifier><ID>XS1701875475</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBRFHG 5  1/8  
10/01/22</name><identifier><ID>XS1709347923</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>
965675</volume><tradeTime>2020-02-
27T14:53:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.1888</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SCHW 5 
PERP</name><identifier><ID>US808513AR62</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>INEGRP 2  1/8  
11/15/25</name><identifier><ID>XS1577947440</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table4><row><simpleAvgPx>100.08</simpleAvgPx><avgPx>100.08</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>500400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><
medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.6015</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.6015</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>61.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>61.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WB 1  1/4  
11/15/22</name><identifier><ID>US948596AC55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table4><row><simpleAvgPx>96.29000000000001</simpleAvgPx><avgPx>96
.29000000000001</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>11814783</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>613
5000</medianFilledVolume><medianOrderedVolume>6135000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>TAKKO 5  3/8  
11/15/23</name><identifier><ID>XS1710653137</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.197</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.197</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>29
5500</volume><tradeTime>2020-01-
15T16:18:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.7901</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote



Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.98</price><volume>9
7980</volume><tradeTime>2020-01-
22T10:47:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.96015</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.115</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.115</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>35</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.34</price><volume>1
92680</volume><tradeTime>2020-01-
31T13:12:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.2402</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>4.409</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.409</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>71</price><volume>2130
00</volume><tradeTime>2020-03-
12T14:13:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>75.55929999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAKKO Float 
11/15/23</name><identifier><ID>XS1710653483</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPMIM 2  5/8  
01/07/25</name><identifier><ID>XS1711584430</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>11.29</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>11.29</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>F 3.815 
11/02/27</name><identifier><ID>US345397YT41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 2.343 
11/02/20</name><identifier><ID>US345397YS67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>F Float 
11/02/20</name><identifier><ID>US345397YR84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEE 4.8 
12/01/77</name><identifier><ID>US65339KAV26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TPIAIJ 4.95 
11/08/24</name><identifier><ID>USY7141GAA05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
10/31/20</name><identifier><ID>IT0005056178</ID><IDType>ISIN</IDType></identifier><classifica



tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.38</price><volume>
10038</volume><tradeTime>2020-01-
02T16:34:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
50240</volume><tradeTime>2020-01-
23T16:45:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
10051</volume><tradeTime>2020-01-
27T16:46:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>1
0050</volume><tradeTime>2020-01-
28T16:51:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
30153</volume><tradeTime>2020-01-
29T16:42:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.505</price><volume
>80404</volume><tradeTime>2020-01-



30T16:42:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
50255</volume><tradeTime>2020-02-
03T16:36:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
50255</volume><tradeTime>2020-02-
04T16:44:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
10051</volume><tradeTime>2020-02-
06T16:42:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
20102</volume><tradeTime>2020-02-
21T16:37:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
10051</volume><tradeTime>2020-02-
24T16:43:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
40184</volume><tradeTime>2020-03-



09T16:48:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CS 2.2 
12/30/22</name><identifier><ID>XS1396715465</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table4><row><simpleAvgPx>100.655</simpleAvgPx><avgPx>100.622857</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>1760900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>875000</medianFilledVolu
me><medianOrderedVolume>875000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.851</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.851</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>FURNA 4  1/2  
11/02/24</name><identifier><ID>XS1711989928</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFQCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>STZ 2  1/4  
11/06/20</name><identifier><ID>US21036PAV04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IRM 3  7/8  
11/15/25</name><identifier><ID>XS1713495759</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEIX 11 
11/15/25</name><identifier><ID>USU2100LAA36</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HRINTH Float 
11/07/22</name><identifier><ID>XS1711550290</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MAZOON 5.2 
11/08/27</name><identifier><ID>XS1577945824</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNDTN 1 
01/07/25</name><identifier><ID>XS1715306012</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BORMPH Float 
11/15/24</name><identifier><ID>XS1713858576</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>INDYIJ 5  7/8  
11/09/24</name><identifier><ID>USY39694AA51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3  1/2  
11/07/24</name><identifier><ID>US37045XCD66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCFIN 7  1/4  
11/09/27</name><identifier><ID>XS1706923148</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>306000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>303000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NAV 6  5/8  
11/01/25</name><identifier><ID>US63934EAT55</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 2.45 
11/06/20</name><identifier><ID>US37045XCB01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CSTM 4  1/4  
02/15/26</name><identifier><ID>XS1713568811</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>14</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HUKLFI 4.475 
PERP</name><identifier><ID>XS1712956967</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXER</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Encavis 
AG</name><identifier><ID>DE0006095003</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRIGOG 7 



03/31/22</name><identifier><ID>XS1664209464</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERFFP 3  1/4  
PERP</name><identifier><ID>XS1716945586</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.29000000000001</pri
ce><volume>99290</volume><tradeTime>2020-01-
09T14:52:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.47605</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>8.819000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.819000
000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>2
99850</volume><tradeTime>2020-01-
28T16:38:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.8451</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>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>135000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>6.254</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>6.254</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11.5</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>11.5</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25</price><volume>3
97000</volume><tradeTime>2020-02-
04T16:10:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.62765</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.779</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.779</medianTimeAcce



ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table4><row><simpleAvgPx>95.95</simpleAvgPx><avgPx>95.95</avgPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>4797500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolume><m
edianOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.991</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.991</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BACR 0  5/8  
11/14/23</name><identifier><ID>XS1716820029</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>0.6</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BNPP Float 
PERP</name><identifier><ID>FR0000140063</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.0056</price><volum
e>5700</volume><tradeTime>2020-01-
14T13:03:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>115.5</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>119</price><volume>119
0</volume><tradeTime>2020-02-
05T16:37:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>117.255</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>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>122.4</price><volume>3
549</volume><tradeTime>2020-02-
06T16:28:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>115.955</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>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-



12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120</price><volume>192
00</volume><tradeTime>2020-02-
12T16:28:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>116.005</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>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120</price><volume>120
0</volume><tradeTime>2020-02-
28T15:04:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>115.505</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>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120</price><volume>720
0</volume><tradeTime>2020-03-
03T16:35:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>116.5</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120</price><volume>600
00</volume><tradeTime>2020-03-
05T16:37:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>115.99</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110</price><volume>462
0</volume><tradeTime>2020-03-
20T12:40:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.3</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>RXLFP 2  1/8  
06/15/25</name><identifier><ID>XS1716833352</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
101850</volume><tradeTime>2020-01-
15T10:11:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.13875</refPx></row></table3><table6



><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.591</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.591</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.76000000000001</pri
ce><volume>171520</volume><tradeTime>2020-03-
26T14:46:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.3379</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>5.391</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>5.391</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.075</price><volume>
94682</volume><tradeTime>2020-03-
31T09:47:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.16</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>AAPL 2 
11/13/20</name><identifier><ID>US037833DJ68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MULT 4  3/8  
11/09/22</name><identifier><ID>USP69895AA12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 2 
11/07/20</name><identifier><ID>IT0005056608</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
20150</volume><tradeTime>2020-01-
03T16:38:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.324402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.24</price><volume>
40496</volume><tradeTime>2020-01-
14T16:35:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.300964</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.24</price><volume>
20248</volume><tradeTime>2020-01-
21T16:36:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.289017</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.25</price><volume>
20250</volume><tradeTime>2020-01-
24T16:39:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.300201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.21</price><volume>
40484</volume><tradeTime>2020-02-
03T16:34:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.386696</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.24</price><volume>
101240</volume><tradeTime>2020-02-
12T16:41:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.470802</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.22</price><volume>
101220</volume><tradeTime>2020-02-
13T16:42:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.453201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.23</price><volume>
20246</volume><tradeTime>2020-02-
17T16:36:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.268303</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.19</price><volume>
10119</volume><tradeTime>2020-02-
20T16:50:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.429604</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.23</price><volume>
50615</volume><tradeTime>2020-02-
24T16:41:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.408836</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
00</volume><tradeTime>2020-02-
26T16:35:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.412102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.77</price><volume>
10077</volume><tradeTime>2020-02-
27T16:37:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.397499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.33</price><volume>
101330</volume><tradeTime>2020-02-
28T16:37:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.536301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.42</price><volume>
10142</volume><tradeTime>2020-03-
09T16:47:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.654739</refPx></row></table3><table
4><row><simpleAvgPx>101.405</simpleAvgPx><avgPx>101.392727</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>111532</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>55000</medianFilledVolume><medianOrderedVolume>5
5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.41</price><volume>
50705</volume><tradeTime>2020-03-
11T16:53:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.3377</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>EBIUH 3  1/4  
11/14/22</name><identifier><ID>XS1716831570</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUNAEN 4  1/4  
11/14/22</name><identifier><ID>XS1713491840</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POGLN 8  1/8  
11/14/22</name><identifier><ID>XS1711554102</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCNORD 3.4 
12/22/26</name><identifier><ID>FR0012304442</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-
03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.1</price><volume>1
2221</volume><tradeTime>2020-03-
16T10:47:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.648422</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.1</price><volume>1
111</volume><tradeTime>2020-03-
17T11:22:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.186699</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>GALPPL 1 
02/15/23</name><identifier><ID>PTGALLOM0004</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TKAGR 4  1/8  
01/26/26</name><identifier><ID>XS1173293561</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXCB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 0  1/2  
01/13/23</name><identifier><ID>XS1718306050</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.04</price><volume>
505200</volume><tradeTime>2020-01-
17T10:53:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.87055</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.3</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1.3</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>156</meanTime



RequestToQuoteSecs><medianTimeRequestToQuoteSecs>156</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.71</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>1.71</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>SUNSP 1  3/4  
11/30/24</name><identifier><ID>XS1717104720</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>SGD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table4><row><simpleAvgPx>99.38</simpleAvgPx><avgPx>99.38</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>11428700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5750000</medianFilledVolume><
medianOrderedVolume>5750000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>MOS 4.05 
11/15/27</name><identifier><ID>US61945CAG87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM 6  1/8  
PERP</name><identifier><ID>US05946KAF84</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TITKGA 2  3/8  
11/16/24</name><identifier><ID>XS1716212243</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>8400
0</volume><tradeTime>2020-03-
26T12:54:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>80.673</refPx></row></table3><table6><r



ow><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.216</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.216</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HATAFI 5  1/4  
11/15/22</name><identifier><ID>XS1716821779</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RACE 0  1/4  
01/16/21</name><identifier><ID>XS1720053229</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.36</price><volume>
301080</volume><tradeTime>2020-01-
03T09:58:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2652</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.578</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.578</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIVATN 6  1/4  
PERP</name><identifier><ID>XS1717202490</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 2  3/8  
11/17/22</name><identifier><ID>XS1717575259</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QBEAU 5  1/4  
PERP</name><identifier><ID>XS1707749229</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PDCN 7  1/8  
01/15/26</name><identifier><ID>US740212AL91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FIBRBZ 4 
01/14/25</name><identifier><ID>US31572UAG13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUNSHI 7  1/2  
11/16/20</name><identifier><ID>XS1709537622</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SABSM 6  1/8  
PERP</name><identifier><ID>XS1720572848</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MATTER 4 
11/15/27</name><identifier><ID>XS1720690889</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>287500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0  1/4  
11/20/23</name><identifier><ID>IT0005312142</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>903000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBESM 1  7/8  
PERP</name><identifier><ID>XS1721244371</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCNORD 4  1/4  
06/27/26</name><identifier><ID>FR0011781061</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBZXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-
03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.35</price><volume>
119375</volume><tradeTime>2020-03-
10T11:42:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.936333</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>1.002</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>1.002</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.35</price><volume>
116350</volume><tradeTime>2020-03-
11T16:37:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.2239</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.545</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.545</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.35</price><volume>
116350</volume><tradeTime>2020-03-
12T10:14:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>115.464043</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.555</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.9</price><volume>1
77688</volume><tradeTime>2020-03-
16T10:45:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>112.475853</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.6</price><volume>2
4486</volume><tradeTime>2020-03-
17T11:21:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>108.142899</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>TOYOTA 0  5/8  
11/21/24</name><identifier><ID>XS1720642138</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTPLLG 5  1/2  
11/21/22</name><identifier><ID>USG9600GAA07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VERISR 5  3/4  
12/01/23</name><identifier><ID>XS1720016531</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>1
54800</volume><tradeTime>2020-01-
03T09:47:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2936</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.8</price><volume>2
05600</volume><tradeTime>2020-01-
16T15:49:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.09695</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5659999999999999</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5659999999999999</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>96</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>96<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.17</price><volume>
309510</volume><tradeTime>2020-02-
21T10:11:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>102.98795</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.197</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.197</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAZPRU 2  1/4  
11/22/24</name><identifier><ID>XS1721463500</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLB 2.65 
11/20/22</name><identifier><ID>USC82073AB08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEPSJ 1  3/4  
11/23/24</name><identifier><ID>XS1722898431</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CITADL 5  3/8  
01/17/23</name><identifier><ID>USU1569XAA38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOVCAB 2 
01/24/25</name><identifier><ID>XS1724626699</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATSAV 4  3/4  
PERP</name><identifier><ID>XS1721410725</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>352500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TLGGR 1  3/8  
11/27/24</name><identifier><ID>XS1713475215</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TKOFP 3 
11/27/23</name><identifier><ID>FR0013298890</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7</price><volume>2
13400</volume><tradeTime>2020-01-
08T10:37:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.4565</refPx></row><row><startTime>
2020-01-
08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7</price><volume>9
60300</volume><tradeTime>2020-01-
08T11:43:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.44705</refPx></row><row><startTime
>2020-01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7</price><volume>2
13400</volume><tradeTime>2020-01-
08T13:53:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.3979</refPx></row></table3><table4>
<row><simpleAvgPx>106.661111</simpleAvgPx><avgPx>106.601026</avgPx><highPx>106.75</hig
hPx><lowPx>106.5</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq><numEx
ecTrades>9</numExecTrades><totalValue>20787200</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>90
0000</medianFilledVolume><medianOrderedVolume>550000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.553556</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.55</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>22.9</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7</price><volume>2
13400</volume><tradeTime>2020-01-
09T14:21:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.38045</refPx></row><row><startTime
>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.5</price><volume>3
19500</volume><tradeTime>2020-01-
09T16:02:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.3689</refPx></row></table3><table4>
<row><simpleAvgPx>106.633333</simpleAvgPx><avgPx>106.6</avgPx><highPx>106.7</highPx><lo
wPx>106.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>639600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</me
dianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.599</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.611</medianTimeAcceptToExecSecs><meanTimeR



equestToQuoteSecs>30.333667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>29</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.4</price><volume>1
06400</volume><tradeTime>2020-02-
27T11:37:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.57685</refPx></row></table3><table4
><row><simpleAvgPx>106.5</simpleAvgPx><avgPx>106.5</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>213000</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.9445</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.944
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.25</price><volume>
625500</volume><tradeTime>2020-03-
09T10:44:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.6205</refPx></row></table3><table4>
<row><simpleAvgPx>104</simpleAvgPx><avgPx>104</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1248000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.6235000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.6235000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>TQLTHI 3  3/4  
11/28/22</name><identifier><ID>XS1669865591</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SBUX 2.2 
11/22/20</name><identifier><ID>US855244AL32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MQGAU 3.763 
11/28/28</name><identifier><ID>US55608KAK16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MQGAU 3.189 
11/28/23</name><identifier><ID>US55608KAH86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MQGAU Float 
11/28/23</name><identifier><ID>US55608KAJ43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCAPGR 1  3/8  
11/28/22</name><identifier><ID>DE000A19SPK4</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DCFPGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.088</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.088</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>102</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>102<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5659999999999999</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5659999999999999</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>6</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>6</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UNIIM 3  1/2  
11/29/27</name><identifier><ID>XS1725580622</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BBDBC
N 7  1/2  
12/01/24</name><identifier><ID>USC10602BF38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.4</price><volume>2
6350</volume><tradeTime>2020-01-
03T09:32:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.565002</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>25000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.222</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.222</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.76</price><volume>
104760</volume><tradeTime>2020-01-



09T10:00:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.87561</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.216</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.216</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>67500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>460000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>127500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>82000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SZUGR 1 
11/28/25</name><identifier><ID>XS1724873275</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CONSUS 4 
11/29/22</name><identifier><ID>DE000A2G9H97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
01/10/25</name><identifier><ID>US48129AAA07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 1 
11/28/25</name><identifier><ID>FR0013299435</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-



20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7</price><volume>99
700</volume><tradeTime>2020-01-
20T13:56:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.87994999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.528</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.528</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1
8</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34</price><volume>1
27842</volume><tradeTime>2020-02-
20T15:52:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.3896</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.128</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.128</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.21</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.21</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>37500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>18000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SHCMBK 3  3/4  
11/29/27</name><identifier><ID>XS1720518478</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHTR 5  3/8  
05/01/47</name><identifier><ID>US161175BL78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WW 8  5/8  
12/01/25</name><identifier><ID>USU94808AB56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CDICIN 4  1/4  
12/01/22</name><identifier><ID>BE0002299684</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RAFHEI 6  3/8  
12/01/22</name><identifier><ID>XS1729059862</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.15000000000001</pri



ce><volume>991500</volume><tradeTime>2020-01-
23T14:24:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.4045</refPx></row></table3><table4><
row><simpleAvgPx>99.075</simpleAvgPx><avgPx>99.075</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1981500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>87</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>87</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>395000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFTGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.77</price><volume>
1337871</volume><tradeTime>2020-03-
05T16:18:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.95655</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.588</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.588</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CASHSM 1  3/8  
02/04/26</name><identifier><ID>XS1729879822</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F Float 
12/01/21</name><identifier><ID>XS1729872652</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>7
90000</volume><tradeTime>2020-01-
03T09:56:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.2222</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.726</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.726</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35.001</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ORIX 3  1/4  
12/04/24</name><identifier><ID>US686330AK78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCB 2  3/4  
12/04/20</name><identifier><ID>XS1727231281</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 2  1/2  
12/06/21</name><identifier><ID>XS1730911689</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANTOIL 9  3/4  
12/05/20</name><identifier><ID>XS1719264324</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 1 
06/11/21</name><identifier><ID>XS1730883961</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>C
EMEX 2  3/4  



12/05/24</name><identifier><ID>XS1731106347</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.74</price><volume>
102740</volume><tradeTime>2020-01-
07T15:44:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.54475</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
513800</volume><tradeTime>2020-02-
05T15:10:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.7908</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>670000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.215</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.215</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><



row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>44</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>240000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>81</sim
pleAvgExecutedPx><totalValue>405000</totalValue></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HRRLET 1  5/8  
12/05/22</name><identifier><ID>XS1725734872</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADLERR 1  1/2  
12/06/21</name><identifier><ID>XS1731858392</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.97</price><volume>
203940</volume><tradeTime>2020-01-
09T13:43:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.04945</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.171</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.171</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>8
16800</volume><tradeTime>2020-01-
30T11:46:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.12255</refPx></row><row><startTime
>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.91</price><volume>
101910</volume><tradeTime>2020-01-
30T16:09:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.06435</refPx></row></table3><table4
><row><simpleAvgPx>102.005</simpleAvgPx><avgPx>102.078889</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>918710</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>4
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>3.5395</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>3.5395</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>8.5</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>8.5</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>1
24196</volume><tradeTime>2020-02-
19T12:49:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.69315</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.64</price><volume>
101640</volume><tradeTime>2020-02-
24T10:29:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.65815</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>6.785</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>6.785</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>3
04500</volume><tradeTime>2020-02-
25T10:18:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.6484</refPx></row></table3><table4>
<row><simpleAvgPx>101.6</simpleAvgPx><avgPx>101.610979</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>684858</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>337000</medianFilledVolume><medianOrderedVolume>337
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.5639999999999999</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.5639999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>21.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.0005</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>STCBV 4  
3/4  
01/11/22</name><identifier><ID>FI4000292719</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
1022500</volume><tradeTime>2020-01-



16T11:23:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.13504</refPx></row><row><startTime
>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
023000</volume><tradeTime>2020-01-
16T14:05:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.13504</refPx></row></table3><table4
><row><simpleAvgPx>102.275</simpleAvgPx><avgPx>102.275</avgPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2045500</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.3885</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.3885</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.666667</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>MDMFP 0  1/8  
12/06/23</name><identifier><ID>FR0013300381</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>42.25</price><volume>2
112</volume><tradeTime>2020-01-
17T14:51:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>43.077679</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>42.125</price><volume>
4212</volume><tradeTime>2020-01-
21T10:39:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>42.990913</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.296</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.296</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.001</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18.001</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>42.7</price><volume>29
03</volume><tradeTime>2020-02-
04T10:33:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>42.719082</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>530</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>39.5</price><volume>47
12</volume><tradeTime>2020-03-
09T15:57:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>41.213013</refPx></row></table3><table4
><row><simpleAvgPx>39.75</simpleAvgPx><avgPx>39.75</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9485.145</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>11931</medianFilledVolume><medianOrderedVolume>6230.5</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.0005</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.000
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>128.000333</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>139.001</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 2  5/8  
PERP</name><identifier><ID>XS1731823255</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>4
14400</volume><tradeTime>2020-01-
21T15:55:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.4611</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.797</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.797</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>83.001</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>83.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TNETBB 5  1/2  
03/01/28</name><identifier><ID>BE6300370267</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BABA 3.4 
12/06/27</name><identifier><ID>US01609WAT99</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTCBON 5  1/4  
12/15/25</name><identifier><ID>XS1729972015</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FARMIT Float 
06/05/20</name><identifier><ID>XS1731881964</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PKSTAN 5  5/8  
12/05/22</name><identifier><ID>XS1729876059</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENGPRO 4 
12/07/22</name><identifier><ID>XS1731657141</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VACFP 2 
04/01/23</name><identifier><ID>FR0013299575</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>53.95</price><volume>2
697</volume><tradeTime>2020-01-
06T10:53:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>53.627838</refPx></row></table3><table4
><row><simpleAvgPx>53.85</simpleAvgPx><avgPx>53.85</avgPx></row></table4><table6><row><



numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5385</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>5000</medianFilledVolume><medianOrderedVolume>5000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.631</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.631</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>59.5</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>59.5</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>54.5</si
mpleAvgExecutedPx><totalValue>2725</totalValue></row></table3><table6><row><numOrdRfq>2
</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>2625</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55.55</price><volume>1
1110</volume><tradeTime>2020-02-
19T10:22:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>56.028999</refPx></row></table3><table4
><row><simpleAvgPx>55.775</simpleAvgPx><avgPx>55.797206</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>24762.8</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>22190</medianFilledVolume><medianOrderedVolume>221
90</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.409</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.409</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>61.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>61.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>53</price><volume>4505
</volume><tradeTime>2020-03-
06T14:55:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>53.782509</refPx></row><row><startTime
>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>53.5</price><volume>45
47</volume><tradeTime>2020-03-
06T16:32:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>53.782509</refPx></row></table3><table4
><row><simpleAvgPx>53.25</simpleAvgPx><avgPx>53.25</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9052.5</totalValue



><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>8500</medianFilledVolume><medianOrderedVolume>8500</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.337</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.337</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>79.333333</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>55</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>52.49</price><volume>2
624</volume><tradeTime>2020-03-
19T12:56:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>52.558979</refPx></row></table3><table4
><row><simpleAvgPx>52.5</simpleAvgPx><avgPx>52.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5250</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>5000</medianFilledVolume><medianOrderedVolume>5000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FERROV 0  7/8  
12/07/23</name><identifier><ID>XS1732400319</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADAABB 4.45 
12/15/22</name><identifier><ID>USQ0102FAD70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GSHIAV 1  7/8  
12/07/20</name><identifier><ID>XS1728622090</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DERSTG 1  5/8  
12/09/24</name><identifier><ID>XS1731882186</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DLGLN 4  3/4  
PERP</name><identifier><ID>XS1728036366</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MPVDCN 8 
12/15/22</name><identifier><ID>USC58437AA91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCHW 2.65 



01/25/23</name><identifier><ID>US808513AT29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEL 6  1/4  
05/15/26</name><identifier><ID>US37185LAK89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRLHOL 9  1/2  
12/11/22</name><identifier><ID>USG44527AA02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>285000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REITDU 5  1/8  
12/12/22</name><identifier><ID>XS1720817540</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHCCN 9 
12/15/25</name><identifier><ID>USC94143AM30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QUICKN 5  1/4  
01/15/28</name><identifier><ID>US74840LAB80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITAU 6  1/8  
PERP</name><identifier><ID>USP5R6DPAA84</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BEEFBZ 5  7/8  
01/19/28</name><identifier><ID>USL6401PAH66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TECPET 4  7/8  
12/12/22</name><identifier><ID>USP90187AE86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
PGB Float 
12/05/22</name><identifier><ID>PTOTVLOE0001</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.444</price><volume
>1034440</volume><tradeTime>2020-01-
08T14:37:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.247421</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.47</price><volume>
1552050</volume><tradeTime>2020-01-
17T14:42:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.119698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.463</price><volume
>517315</volume><tradeTime>2020-01-
21T09:38:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.185623</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.24</price><volume>
103240</volume><tradeTime>2020-01-
22T09:58:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.245041</refPx></row><row><startTim
e>2020-01-
22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.45</price><volume>
1034500</volume><tradeTime>2020-01-
22T11:37:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.245041</refPx></row></table3><table
4><row><simpleAvgPx>103.345</simpleAvgPx><avgPx>103.430909</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1137740<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>550000</medianFilledVolume><medianOrderedVolume>
550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-



28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.457</price><volume
>517285</volume><tradeTime>2020-01-
28T16:12:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.361397</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.521</price><volume
>724647</volume><tradeTime>2020-02-
04T16:30:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2752</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.551</price><volume
>517755</volume><tradeTime>2020-02-
06T10:22:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.232597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DPWGR 0.05 
06/30/25</name><identifier><ID>DE000A2G87D4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-



13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.05</price><volume>
510250</volume><tradeTime>2020-01-
13T15:23:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.1125</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS Float 
08/22/22</name><identifier><ID>XS1396647106</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.823</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>7.823</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</m



edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>PICSUR Float 
11/30/23</name><identifier><ID>XS1733942178</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.15000000000001</pri
ce><volume>821500</volume><tradeTime>2020-03-
23T13:34:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.63039999999999</refPx></row></table
3><table4><row><simpleAvgPx>83.05</simpleAvgPx><avgPx>82.825</avgPx><highPx>83.5</highPx
><lowPx>82.15000000000001</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRf
q><numExecTrades>3</numExecTrades><totalValue>1656500</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6
66667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.75</price><volume>1
468000</volume><tradeTime>2020-03-



30T14:19:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.76255</refPx></row></table3><table4>
<row><simpleAvgPx>91.75</simpleAvgPx><avgPx>91.75</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1574430</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>858000</medianFilledVolume><medianOrderedVolume>858000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.1855</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.185
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GOLLBZ 7 
01/31/25</name><identifier><ID>USL4441RAA43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GOLLBZ 7 
01/31/25</name><identifier><ID>US36254VAA61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DBKAZ 9  1/2  
12/14/20</name><identifier><ID>XS1734574137</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>KZT</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-
03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.98999999999999</pri
ce><volume>275970000</volume><tradeTime>2020-03-
31T10:05:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.651596</refPx></row></table3><table4
><row><simpleAvgPx>92</simpleAvgPx><avgPx>92</avgPx></row></table4><table6><row><numO
rdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>552000000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>300000000</medianFilledVolume><medianOrderedVolume>300000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PICS
UR 5  1/2  
11/30/24</name><identifier><ID>XS1713474754</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.09999999999999</pri
ce><volume>198200</volume><tradeTime>2020-01-
15T10:09:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.45555</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>10.595</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>10.595</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table4><row><simpleAvgPx>97.34999999999999</simpleAvgPx><avgPx>97
.44</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>4872000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFi
lledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>0.1965</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.1965</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.865</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.865</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad



eDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pri
ce><volume>99350</volume><tradeTime>2020-02-
11T14:56:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.29225</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>9500
00</volume><tradeTime>2020-03-
04T16:05:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>95.0117</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.57</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.57</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>78</price><volume>3900
00</volume><tradeTime>2020-03-
16T14:46:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.1371</refPx></row></table3><table4><
row><simpleAvgPx>78.5</simpleAvgPx><avgPx>78.5</avgPx></row></table4><table6><row><num
OrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>785000</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>350000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.591</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.591</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>YPFDAR 7 
12/15/47</name><identifier><ID>USP989MJBN03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCHENC 5  3/8  
06/15/23</name><identifier><ID>XS1735583095</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.04000000000001</pri
ce><volume>95040</volume><tradeTime>2020-02-
25T13:22:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.74825</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.762</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.762</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.73999999999999</pri
ce><volume>81740</volume><tradeTime>2020-03-
19T11:00:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>80.58315</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.5610000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.56100
00000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq



uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>72.40000000000001</pri
ce><volume>72400</volume><tradeTime>2020-03-
23T11:59:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>75.4312</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>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WHSTAS 3.8 
12/18/20</name><identifier><ID>XS1732020752</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IENOVA 3  3/4  
01/14/28</name><identifier><ID>USP56145AA66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEWCGB 8 
12/15/22</name><identifier><ID>XS1736257822</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>103.29</
simpleAvgExecutedPx><totalValue>712701</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YZHINV 4  3/8  
12/19/20</name><identifier><ID>XS1733860362</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALPHSA 10 
12/19/22</name><identifier><ID>USP1000TAA53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 5  3/8  
PERP</name><identifier><ID>XS1739839998</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>65.5</price><volume>19
6500</volume><tradeTime>2020-03-
20T13:55:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>65.401</refPx></row></table3><table4><r
ow><simpleAvgPx>65.9375</simpleAvgPx><avgPx>65.9375</avgPx></row></table4><table6><row
><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>395625</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.662</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
62</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.75</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>MAT 6  3/4  
12/31/25</name><identifier><ID>USU57619AB11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
05/15/47</name><identifier><ID>US48123UAB08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
02/01/27</name><identifier><ID>US161480AB48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 1 
PERP</name><identifier><ID>ES0213900220</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXPE 3.8 
02/15/28</name><identifier><ID>US30212PAP09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ODEBRE 6.35 
12/01/21</name><identifier><ID>USG67106AB35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3  1/4  
01/05/23</name><identifier><ID>US37045XCF15</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.85 
01/05/28</name><identifier><ID>US37045XCG97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM Float 
01/05/23</name><identifier><ID>US37045XCE40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4 
01/10/33</name><identifier><ID>USF2R125CE38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 1  1/4  
12/10/20</name><identifier><ID>XS1746113197</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 2.65 
01/11/21</name><identifier><ID>US06739FJJ12</ID><IDType>ISIN</IDType></identifier><classifica



tion><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>BACR Float 
01/11/21</name><identifier><ID>US06739FJK84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 5  1/4  
02/01/28</name><identifier><ID>US501797AN49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLNXSM 1  1/2  
01/16/26</name><identifier><ID>XS1750026186</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PUMAFN 5 
01/24/26</name><identifier><ID>XS1751117604</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUMIBK 3.102 
01/17/23</name><identifier><ID>US86562MAX83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABNANV 2.65 
01/19/21</name><identifier><ID>XS1743726835</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COGARD 4  3/4  
01/17/23</name><identifier><ID>XS1751178499</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENGIFP 1  3/8  
PERP</name><identifier><ID>FR0013310505</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFOPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>RAILBZ 5  7/8  
01/18/25</name><identifier><ID>USL79090AB95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BINTPE 3  3/8  
01/18/23</name><identifier><ID>USP13435AB16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MONTE 5  3/8  
01/18/28</name><identifier><ID>XS1752894292</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>41.5</price><volume>83
0000</volume><tradeTime>2020-03-
18T13:21:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>41.4175</refPx></row></table3><table4><
row><simpleAvgPx>41.475</simpleAvgPx><avgPx>41.475</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1659000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>200000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MRFGBZ 6  7/8  
01/19/25</name><identifier><ID>USG5825AAB82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YINGDZ 6  1/4  
01/19/23</name><identifier><ID>USG9844KAC39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PCORPM 4.6 
PERP</name><identifier><ID>XS1740858540</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GWTH 7 
01/18/21</name><identifier><ID>XS1751017218</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TENCNT 3.595 
01/19/28</name><identifier><ID>US88032XAG97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TENCNT 2.985 
01/19/23</name><identifier><ID>US88032WAE66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.597</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.597</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>3</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>3</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>SLGN 3  1/4  
03/15/25</name><identifier><ID>XS1725581190</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>LAMON 4.8 
01/18/48</name><identifier><ID>XS1751476679</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXEB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP Float 
01/19/23</name><identifier><ID>XS1756434194</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 1  1/8  
01/23/25</name><identifier><ID>FR0013311503</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBIAV 4  1/2  
PERP</name><identifier><ID>XS1756703275</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr



adeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58</price><volume>5800
00</volume><tradeTime>2020-03-
23T13:34:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>57.8578</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.252</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.252</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SMTPLN 2 
01/31/25</name><identifier><ID>XS1757821688</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HIDRVS 5.95 
01/24/25</name><identifier><ID>USL48008AA19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 3.142 
01/24/23</name><identifier><ID>US172967LV16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SELNSW Float 
02/01/24</name><identifier><ID>XS1756359045</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.365</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.365</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>316000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TBLAIJ 7 
01/24/23</name><identifier><ID>XS1750550029</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NE 7  7/8  
02/01/26</name><identifier><ID>USG65437AA63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RALFP 3  1/4  
02/08/24</name><identifier><ID>CH0398013778</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNDB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>27.5896</price><volume
>66215</volume><tradeTime>2020-01-
07T15:28:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>28.083</refPx></row></table3><table6><r
ow><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>70000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest



ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>26.74</price><volume>2
6740</volume><tradeTime>2020-01-
13T14:03:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>28.1667</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.191</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.191</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GEELY 3  
5/8  
01/25/23</name><identifier><ID>XS1755436190</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TATAIN 5.45 
01/24/28</name><identifier><ID>XS1753595328</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TATAIN 4.45 
07/24/23</name><identifier><ID>XS1753594198</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
02/23/23</name><identifier><ID>US38141GWU48</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCFIN 6 
01/25/23</name><identifier><ID>XS1711581337</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUFG 0.68 
01/26/23</name><identifier><ID>XS1758752635</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>1
02100</volume><tradeTime>2020-01-
24T10:54:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.96455</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.467</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.467</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>PETKM 5  7/8  
01/26/23</name><identifier><ID>XS1747548532</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SELNSW 5  7/8  
02/01/24</name><identifier><ID>XS1756356371</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.679</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.679</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-



30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.55</price><volume>
101550</volume><tradeTime>2020-01-
30T16:30:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3739</refPx></row></table3><table6>
<row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.736</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.736</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>52</price><volume>3432
00</volume><tradeTime>2020-03-
26T16:08:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>53.05275</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>660000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>10.5</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>10.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>56</price><volume>5600
0</volume><tradeTime>2020-03-
31T10:24:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>52.8367</refPx></row></table3><table6><
row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>124</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>124</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>GFKLDE Float 
09/01/23</name><identifier><ID>XS1756364805</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SELNSW 5  7/8  
02/01/24</name><identifier><ID>XS1756227309</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>222500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IKB 4 
01/31/28</name><identifier><ID>DE000A2GSG24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PCIM 1  3/8  
01/25/23</name><identifier><ID>XS1757843146</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>1
905000</volume><tradeTime>2020-03-
18T10:37:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.1302</refPx></row></table3><table4><
row><simpleAvgPx>94.875</simpleAvgPx><avgPx>94.875</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3795000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>200000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.603</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
603</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41.0005</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>41.0005</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.09999999999999</pri
ce><volume>921000</volume><tradeTime>2020-03-
23T14:53:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.82625</refPx></row></table3><table4>
<row><simpleAvgPx>92.8</simpleAvgPx><avgPx>92.8</avgPx></row></table4><table6><row><nu



mOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1856000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.784</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.78
4</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.75</price><volume>4
73750</volume><tradeTime>2020-03-
24T11:45:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.6861</refPx></row></table3><table4><
row><simpleAvgPx>93.833333</simpleAvgPx><avgPx>93.625</avgPx><highPx>94.75</highPx><low
Px>93</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</
numExecTrades><totalValue>1872500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</median
FilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>0.818333</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.736</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>42.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>47</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2  5/8  
01/29/48</name><identifier><ID>FR0013312154</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 0  7/8  
01/31/24</name><identifier><ID>FR0013312493</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TMUS 4  
3/4  
02/01/28</name><identifier><ID>US87264AAV70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMUS 4  1/2  
02/01/26</name><identifier><ID>US87264AAU97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>OC 4.4 
01/30/48</name><identifier><ID>US690742AH44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHIMAO 5.2 
01/30/25</name><identifier><ID>XS1759179002</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MEDCIJ 6  3/4  
01/30/25</name><identifier><ID>USY59505AA82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GCLNE 7.1 
01/30/21</name><identifier><ID>XS1746281226</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESSGR 3  3/4  
01/26/21</name><identifier><ID>DE000A2G87E2</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUDB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
511250</volume><tradeTime>2020-01-
09T14:42:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.584343</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-



03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume>3
58451</volume><tradeTime>2020-02-
03T15:19:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.809944</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>14.962</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>14.962</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.243</price><volume
>1158386</volume><tradeTime>2020-02-
07T16:05:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.732101</refPx></row></table3><table
4><row><simpleAvgPx>103.243</simpleAvgPx><avgPx>103.243</avgPx><highPx>103.243</highPx>
<lowPx>103.243</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>10656742.46</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>11
22000</medianFilledVolume><medianOrderedVolume>1122000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.569667<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.552</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>26.666667</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>28</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>UBS 5 
PERP</name><identifier><ID>CH0400441280</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVGQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNIFIN 8  7/8  
PERP</name><identifier><ID>USP94461AD52</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABHUKR 8  1/2  
11/03/20</name><identifier><ID>XS1693017276</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DAFSBB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIFP 1.289 
01/30/23</name><identifier><ID>FR0013313186</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.2</price><volume>6
13200</volume><tradeTime>2020-01-
24T09:58:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.2751</refPx></row></table3><table4>
<row><simpleAvgPx>102.3</simpleAvgPx><avgPx>102.28</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1022800</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.289</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.289<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CCBGBB 
3  5/8  
PERP</name><identifier><ID>BE0002582600</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.3</price><volume>19
4600</volume><tradeTime>2020-02-
26T14:01:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.099</refPx></row></table3><table4><r
ow><simpleAvgPx>97.215</simpleAvgPx><avgPx>97.215</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>388860</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ICCREA 
Float 
02/01/21</name><identifier><ID>XS1762912571</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 5  3/4  
02/01/29</name><identifier><ID>US71647NAZ24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALFARU 6.95 
PERP</name><identifier><ID>XS1760786340</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NDXGR 6  1/2  
02/01/23</name><identifier><ID>XS1713474168</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NATURA 5  3/8  
02/01/23</name><identifier><ID>US63883KAA34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RUALRU 4.85 
02/01/23</name><identifier><ID>XS1759468967</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCNORD 2  3/4  
04/27/27</name><identifier><ID>FR0012616894</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.9</price><volume>1
1190</volume><tradeTime>2020-02-
10T15:33:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.957718</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.702</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.702</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.9</price><volume>1
1190</volume><tradeTime>2020-03-
06T14:40:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.2295</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.1</price><volume>1
071</volume><tradeTime>2020-03-
16T10:48:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.657684</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>107.1</si



mpleAvgExecutedPx><totalValue>1071</totalValue></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CM Float 
02/02/21</name><identifier><ID>US136069XZ93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YESIN 3  3/4  
02/06/23</name><identifier><ID>XS1756056229</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.15000000000001</pri
ce><volume>178300</volume><tradeTime>2020-03-
12T10:08:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.2997</refPx></row></table3><table4><
row><simpleAvgPx>89.22499999999999</simpleAvgPx><avgPx>89.22499999999999</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>356900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><median
OrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CARRAR 3  1/2  
01/31/25</name><identifier><ID>XS1747134564</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 3 
07/30/20</name><identifier><ID>XS1212230152</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.95</price><volume>1
4692</volume><tradeTime>2020-01-
20T12:46:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>97.9
5</simpleAvgPx><avgPx>97.95</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>29385</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>15000</medianFilledVolume><medianOrderedVolume>15000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>1980
</volume><tradeTime>2020-01-
23T10:33:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BHI 2.773 



12/15/22</name><identifier><ID>US05723KAD28</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN Float 
11/21/24</name><identifier><ID>XS1717591884</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BURLN 6  1/8  
08/12/25</name><identifier><ID>XS1756325228</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.15000000000001</pri



ce><volume>1903000</volume><tradeTime>2020-02-
20T14:27:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.13615</refPx></row></table3><table4>
<row><simpleAvgPx>94.6875</simpleAvgPx><avgPx>94.684884</avgPx><highPx>95.150000000000
01</highPx><lowPx>94.3</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><n
umExecTrades>4</numExecTrades><totalValue>8142900</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>2150000</medianFilledVolume><medianOrderedVolume>2300000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>54</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>34</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WDC 4  3/4  
02/15/26</name><identifier><ID>US958102AM75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-



25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>9400
0</volume><tradeTime>2020-03-
25T14:59:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.7456</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.721</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.721</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>104</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>104</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ATIM 1  5/8  
02/08/28</name><identifier><ID>XS1765875718</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HERDEB 6  3/4  
06/30/24</name><identifier><ID>XS1766604067</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAC Float 
02/05/26</name><identifier><ID>US06051GHB86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SGMS 5  1/2  
02/15/26</name><identifier><ID>XS1766775891</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 2  1/8  



02/08/28</name><identifier><ID>XS1767931121</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ACEIM Float 
02/08/23</name><identifier><ID>XS1767087940</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBM Float 
02/05/21</name><identifier><ID>US44932HAF01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EPD 5  3/8  
02/15/78</name><identifier><ID>US29379VBR33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OII 6 
02/01/28</name><identifier><ID>US675232AB89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5.35 



02/12/28</name><identifier><ID>USP78625DD22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXL 6  1/4  
04/01/25</name><identifier><ID>US02406PAR10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALGSCO 6  1/2  
02/15/23</name><identifier><ID>XS1767052050</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-
01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>300
000</volume><tradeTime>2020-01-
31T10:32:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.74715</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.6830000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.6830000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>65</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>BANSAF 4  1/8  
02/08/23</name><identifier><ID>US05964TAQ22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCRIMM 6 
02/20/23</name><identifier><ID>DE000A2G9G64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVGO 3  7/8  
01/15/27</name><identifier><ID>US11134LAH24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QUANAB Float 
02/15/23</name><identifier><ID>SE0010663260</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFCM 0.1 
02/08/21</name><identifier><ID>XS1765863623</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-
03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>200
0000</volume><tradeTime>2020-03-
13T13:32:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>100.137199</refPx></row></table3><table
4><row><simpleAvgPx>99.916667</simpleAvgPx><avgPx>99.875</avgPx><highPx>100</highPx><lo
wPx>99.75</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>9987500</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</m
edianFilledVolume><medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.736333</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.63</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>23.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>HOG 3.35 
02/15/23</name><identifier><ID>USU24652AM81</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRBKMO 5.55 
02/14/23</name><identifier><ID>XS1759801720</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELISGP 2  7/8  
02/15/26</name><identifier><ID>FR0013318102</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.174</price><volume
>327522</volume><tradeTime>2020-01-
15T14:34:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.04675</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>7.625</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>7.625</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8100000000000001</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8100000000000001</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>46</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>46</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>ELISGP 1  7/8  
02/15/23</name><identifier><ID>FR0013318094</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.625</price><volume
>102625</volume><tradeTime>2020-01-
23T13:11:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.6021</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>2</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.89</price><volume>
514450</volume><tradeTime>2020-01-
29T15:03:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.7527</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>61</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>61</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.847</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.847</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>57</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>57</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.06</price><volume>9
50600</volume><tradeTime>2020-03-
12T10:49:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.40295</refPx></row></table3><table4>
<row><simpleAvgPx>94.653333</simpleAvgPx><avgPx>94.123256</avgPx><highPx>96</highPx><lo
wPx>92.90000000000001</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>4047300</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>1000000</medianFilledVolume><medianOrderedVolume>1650000</medianOrderedVolume><



DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7
33</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.733</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>17.333667</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>10</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.5</price><volume>44
7500</volume><tradeTime>2020-03-
16T15:10:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.67645</refPx></row></table3><table4>
<row><simpleAvgPx>89.75</simpleAvgPx><avgPx>89.75</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>897500</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.571</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.5</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>29.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CELG 3  1/4  
02/20/23</name><identifier><ID>US151020BA12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DHC 4  3/4  
02/15/28</name><identifier><ID>US81721MAM10</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CELG 2  7/8  
02/19/21</name><identifier><ID>US151020BC77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
HCDNDA 5.075 
02/15/23</name><identifier><ID>XS1772800204</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GERSP 9 



02/14/23</name><identifier><ID>XS1748381354</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNIFIN 7  3/8  
02/12/26</name><identifier><ID>USP94461AE36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALBRK 10 
PERP</name><identifier><ID>XS1772390628</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIXGR 1  1/2  
02/21/24</name><identifier><ID>DE000A2G9HU0</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIX 5  1/2  
04/15/27</name><identifier><ID>USU82767AD33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 0.55 
03/02/23</name><identifier><ID>CH0401956831</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR Float 
02/22/21</name><identifier><ID>USU2339CCY22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 3.35 
02/22/23</name><identifier><ID>USU2339CCZ96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITALY 1.901 
06/22/31</name><identifier><ID>XS1435990863</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MERYFP 1.8 
02/27/26</name><identifier><ID>FR0013320249</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.27</price><volume>
303810</volume><tradeTime>2020-01-
20T16:11:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.59155</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.553</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>S 7  5/8  
03/01/26</name><identifier><ID>US85207UAK16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMCN 6  1/2  
03/01/24</name><identifier><ID>USC3535CAH19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CGGFP Float 
02/21/24</name><identifier><ID>XS1768718733</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMCN 6  7/8  
03/01/26</name><identifier><ID>USC3535CAJ74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  5/8  
02/28/23</name><identifier><ID>US9128284A52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table4><row><simpleAvgPx>103.574219</simpleAvgPx><avgPx>103.57421
9</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>51787109.375</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>25000000</medi
anFilledVolume><medianOrderedVolume>25000000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.654</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.654</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-02-
24+00:00</tradeDate><table4><row><simpleAvgPx>103.910156</simpleAvgPx><avgPx>103.91015
6</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>45720468.75</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>22000000</media
nFilledVolume><medianOrderedVolume>22000000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>UBSAV 5  1/2  
PERP</name><identifier><ID>XS1785474294</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENCSM 1  1/4  
03/05/23</name><identifier><ID>XS1783932863</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.59999999999999</pri
ce><volume>94600</volume><tradeTime>2020-03-
04T11:15:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.70225000000001</refPx></row></table
3><table4><row><simpleAvgPx>94.7375</simpleAvgPx><avgPx>94.7375</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1894
75</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.7875</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.7875</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>77.0005</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>77.0005</medianTimeRequestToQ



uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.5</price><volume>82
5000</volume><tradeTime>2020-03-
31T14:11:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.634041</refPx></row></table3><table4
><row><simpleAvgPx>83</simpleAvgPx><avgPx>83</avgPx></row></table4><table6><row><numO
rdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1660000</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.337</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.337</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>123.5</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>123.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DB 3.95 
02/27/23</name><identifier><ID>US251526BR93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KMI 5.2 
03/01/48</name><identifier><ID>US49456BAQ41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EOFP 2  5/8  
06/15/25</name><identifier><ID>XS1785467751</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.39</price><volume>
469755</volume><tradeTime>2020-01-
09T10:41:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.16135</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>7.987</meanTimeAcceptToExecSecs><medianTimeAcce



ptToExecSecs>7.987</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.597</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.597</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AXP 3.4 
02/27/23</name><identifier><ID>US025816BS73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 4  3/8  
03/01/33</name><identifier><ID>US09660V2A05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.95 
03/01/23</name><identifier><ID>IT0005325946</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><



tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CIBNRE Float 
05/26/21</name><identifier><ID>SE0010740530</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MQGAU 1  1/4  
03/05/25</name><identifier><ID>XS1784246701</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CENCHI 6  1/2  
03/05/21</name><identifier><ID>XS1759562710</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMSSW 0 
03/05/25</name><identifier><ID>DE000A19W2L5</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCZNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PSX 3.9 
03/15/28</name><identifier><ID>US718546AR56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENBCN 6  1/4  
03/01/78</name><identifier><ID>US29250NAW56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INDUBK 3  1/2  



03/05/21</name><identifier><ID>XS1761555231</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INDUBK Float 
03/05/21</name><identifier><ID>XS1761558508</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM Float 
03/09/23</name><identifier><ID>XS1788584321</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-
03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.51000000000001</pri
ce><volume>1576160</volume><tradeTime>2020-03-
13T10:01:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.5457</refPx></row></table3><table4><
row><simpleAvgPx>98.44</simpleAvgPx><avgPx>98.405</avgPx><highPx>98.51000000000001</hi
ghPx><lowPx>98.3</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>12989460</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50
00000</medianFilledVolume><medianOrderedVolume>5000000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.721</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.738</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>11.033333</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>MEOGR 1  1/8  
03/06/23</name><identifier><ID>XS1788515788</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOREAN 5  7/8  
03/06/21</name><identifier><ID>XS1763164206</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAC Float 
03/05/24</name><identifier><ID>US06051GHE26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>135000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OXY 4.2 
03/15/48</name><identifier><ID>US674599CN34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIX 2.9 
03/01/21</name><identifier><ID>US842400GH06</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGILE 6  7/8  
PERP</name><identifier><ID>XS1785422731</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPCHEM 3.3 
05/01/23</name><identifier><ID>USU16708AL09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOV 3.7 



03/28/22</name><identifier><ID>US80282KAT34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOV 3.4 
01/18/23</name><identifier><ID>US80282KAS50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ORPFP 2  5/8  
03/10/25</name><identifier><ID>FR0013322187</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.5</price><volume>1
075000</volume><tradeTime>2020-02-
05T14:33:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.50265</refPx></row></table3><table4
><row><simpleAvgPx>107.4</simpleAvgPx><avgPx>107.4</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2148000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.7765</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.7765</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.9</price><volume>3
23700</volume><tradeTime>2020-02-
12T10:46:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>107.45335</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.552</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.552</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>67</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>67</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.51</price><volume>
645060</volume><tradeTime>2020-02-
18T12:21:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.683</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>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.665</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.665</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.85</price><volume>
1078500</volume><tradeTime>2020-03-
05T12:14:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.1944</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table4><row><simpleAvgPx>104.5</simpleAvgPx><avgPx>104.443878</avg
Px><highPx>104.75</highPx><lowPx>104.25</lowPx></row></table4><table6><row><numOrdRfq>
3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>5117750</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.6909999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.6909999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0.5</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0.5</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.515</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>7.515</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>9400
0</volume><tradeTime>2020-03-



17T15:02:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.56999999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>28
3500</volume><tradeTime>2020-03-
24T11:45:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.44</refPx></row><row><startTime>202
0-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>37
8000</volume><tradeTime>2020-03-
24T15:16:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.43300000000001</refPx></row><row><
startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>56
7000</volume><tradeTime>2020-03-
24T15:43:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.438</refPx></row></table3><table4><r
ow><simpleAvgPx>94.40000000000001</simpleAvgPx><avgPx>94.34999999999999</avgPx><highP
x>94.5</highPx><lowPx>94</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><
numExecTrades>5</numExecTrades><totalValue>1887000</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>400000</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.28
6</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.277</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>56.25</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>41</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ECONBB 0  1/2  
03/06/23</name><identifier><ID>BE6302890247</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.18</price><volume>10
770</volume><tradeTime>2020-01-
03T14:32:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>7.189816</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.25</price><volume>17
40</volume><tradeTime>2020-01-
08T15:50:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>7.189952</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.17</price><volume>21
510</volume><tradeTime>2020-01-
13T14:23:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>7.188529</refPx></row></table3><table4>
<row><simpleAvgPx>7.195</simpleAvgPx><avgPx>7.195018</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>43200.685</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300212.5</medianFilledVolume><medianOrderedVolume>30
0212.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.5885</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.5885</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40.5</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>40.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.12</price><volume>71
20</volume><tradeTime>2020-01-
14T11:39:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>7.247142</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>9537.799999999999</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.15</price><volume>20
889</volume><tradeTime>2020-03-
10T11:42:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>7.167809</refPx></row><row><startTime>



2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.01</price><volume>14
4</volume><tradeTime>2020-03-
10T14:33:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>7.167809</refPx></row></table3><table4>
<row><simpleAvgPx>7.095</simpleAvgPx><avgPx>7.111456</avgPx><highPx>7.15</highPx><lowPx
>7.01</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>4</n
umExecTrades><totalValue>54702.5315</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200078.5</me
dianFilledVolume><medianOrderedVolume>55030</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.730333</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.65</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.1</price><volume>220
7</volume><tradeTime>2020-03-
11T10:17:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>7.140678</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>RENAUL Float 
03/12/25</name><identifier><ID>FR0013322146</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-
03-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.12</price><volume>7
9120</volume><tradeTime>2020-03-
19T11:34:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.21735</refPx></row></table3><table4>
<row><simpleAvgPx>78.06</simpleAvgPx><avgPx>78.06</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>156120</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.747</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.747</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>47</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>47</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FMGAU 5  1/8  
03/15/23</name><identifier><ID>USQ3919KAL54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEUEZL 7  1/4  
12/08/23</name><identifier><ID>DE000A2GSNF5</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-
02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.95</price><volume>
15442</volume><tradeTime>2020-02-
28T15:20:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ICCREA Float 
10/14/21</name><identifier><ID>IT0005215550</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.92</price><volume>1
958</volume><tradeTime>2020-01-
02T16:34:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.207207</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73999999999999</pri
ce><volume>1994</volume><tradeTime>2020-01-
07T17:02:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.230682</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.15000000000001</pri
ce><volume>2974</volume><tradeTime>2020-01-
13T16:44:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.344505</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.648</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.648</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.13</price><volume>5
947</volume><tradeTime>2020-01-
20T16:41:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.35025</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.23999999999999</pri
ce><volume>4962</volume><tradeTime>2020-01-
21T16:36:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.356865</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.09</price><volume>1
5854</volume><tradeTime>2020-01-
23T16:45:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.361328</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.91</price><volume>9
891</volume><tradeTime>2020-01-
24T16:48:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.36696600000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.89</price><volume>1
0987</volume><tradeTime>2020-01-
29T16:43:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.395233</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.27</price><volume>9
92</volume><tradeTime>2020-01-
30T16:42:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.39737700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>AVNTIA 4 
09/01/20</name><identifier><ID>ES0305326003</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEOCAP 6  1/8  
03/09/24</name><identifier><ID>XS1778929478</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RFLB 6  1/2  
02/28/24</name><identifier><ID>RU000A0ZYU88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFXFR</ID><IDType>CFI</IDType></classification><currency>RUB</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume>1
0330000</volume><tradeTime>2020-01-
24T13:17:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.08895</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.477</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.477</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>13</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ACAFP 1  3/8  
03/13/25</name><identifier><ID>XS1790990474</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCOR 5  1/4  



PERP</name><identifier><ID>FR0013322823</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>69</price><volume>2760
00</volume><tradeTime>2020-03-
20T15:12:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>68.69565</refPx></row></table3><table4>
<row><simpleAvgPx>68.5</simpleAvgPx><avgPx>68.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>548000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.261</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.261</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CVS 3  1/8  
03/09/20</name><identifier><ID>US126650DA50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVS 4.3 
03/25/28</name><identifier><ID>US126650CX62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVS Float 
03/09/21</name><identifier><ID>US126650DD99</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTZ 5  1/2  
03/30/23</name><identifier><ID>XS1790929217</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 4  1/2  
03/01/25</name><identifier><ID>XS1789456024</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARWLN Float 
03/01/26</name><identifier><ID>XS1713473350</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-
02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
100750</volume><tradeTime>2020-02-
27T13:56:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8164</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
100750</volume><tradeTime>2020-02-
28T13:56:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.23215</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>BKMBOM 4  7/8  
03/14/23</name><identifier><ID>XS1789474274</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PNM 3  1/4  
03/09/21</name><identifier><ID>US69349HAC16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2222500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>EIX 4  1/8  
03/15/28</name><identifier><ID>US281020AM97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.4</price><volume>1
07400</volume><tradeTime>2020-02-
21T15:49:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.868896</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.665</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.665</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>PEUGOT 2 
03/20/25</name><identifier><ID>FR0013323326</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GWRE 1  1/4  
03/15/25</name><identifier><ID>US40171VAA89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>125.405</price><volume
>125405</volume><tradeTime>2020-02-
21T14:04:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>125.295601</refPx></row></table3><table
4><row><simpleAvgPx>125.39</simpleAvgPx><avgPx>125.39</avgPx></row></table4><table6><ro



w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>250780</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AEGLN 
8 
03/15/22</name><identifier><ID>GB00BF0MZB65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFSGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADNA 1  1/8  
03/19/26</name><identifier><ID>XS1787477543</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.85</price><volume>
419400</volume><tradeTime>2020-01-
17T14:02:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.0507</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BPCEGP 1  3/8  
03/23/26</name><identifier><ID>FR0013323664</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>465000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48999999999999</pri
ce><volume>198980</volume><tradeTime>2020-02-
24T13:40:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.31610000000001</refPx></row></table
3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>1.704</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.704</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.48999999999999</pri
ce><volume>196980</volume><tradeTime>2020-02-
26T10:00:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>98.2346</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>335000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.076</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.076</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.403</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.403</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.979</price><volume>
183958</volume><tradeTime>2020-03-
09T13:06:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.40004999999999</refPx></row></table
3><table4><row><simpleAvgPx>89.48950000000001</simpleAvgPx><avgPx>89.48950000000001</
avgPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>357958</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolu
me><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>8.986000000000001</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>8.986000000000001</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate



RtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.56</price><volume>1
61120</volume><tradeTime>2020-03-
18T13:45:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>79.13225</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.059</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.059</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-
03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.56</price><volume>3
22240</volume><tradeTime>2020-03-
19T09:54:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>78.46065</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol



ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.945</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.945</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>725000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SEPLLN 
9  1/4  
04/01/23</name><identifier><ID>XS1789190243</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPB 3.3 
03/15/21</name><identifier><ID>US134429BD04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPB 3.65 
03/15/23</name><identifier><ID>US134429BE86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOYAUT 3.235 
03/16/23</name><identifier><ID>USJ92628BL90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CBAAU Float 
03/16/23</name><identifier><ID>US2027A1JY48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NTPCIN 4  1/2  
03/19/28</name><identifier><ID>XS1792122266</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YKBNK 6.1 
03/16/23</name><identifier><ID>XS1788516679</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>CPB Float 
03/15/21</name><identifier><ID>US134429BC21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITAU 6  1/2  
PERP</name><identifier><ID>USP5R6DPAB67</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 1  3/4  
05/29/24</name><identifier><ID>XS1166507548</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TJRTGC 1  5/8  
06/22/22</name><identifier><ID>XS1679505070</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.11</price><volume>
204220</volume><tradeTime>2020-01-
06T13:02:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.0903</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.394</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.394</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.615</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.615</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>12.441</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>12.441</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CABKSM 5  1/4  
PERP</name><identifier><ID>ES0840609012</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>72</price><volume>1440
00</volume><tradeTime>2020-03-
25T15:26:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>71.7704</refPx></row></table3><table4><
row><simpleAvgPx>72.05</simpleAvgPx><avgPx>72.05</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>288200</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.8825</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8825
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>158.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>158.5</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table4><row><simpleAvgPx>74.625</simpleAvgPx><avgPx>74.625</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>597000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><
medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.7345</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.7345</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>31.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT



ables><table2><name>X 6  1/4  
03/15/26</name><identifier><ID>US912909AN84</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAFUAE 6  3/8  
PERP</name><identifier><ID>XS1787454922</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PROGRP 3 
03/31/26</name><identifier><ID>DE000A2G8WA3</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MS 0 
12/17/21</name><identifier><ID>XS1792361336</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DWZNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 3 
PERP</name><identifier><ID>XS1795406575</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHDXCH 2  1/2  
03/20/21</name><identifier><ID>XS1748389688</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 3  7/8  
PERP</name><identifier><ID>XS1795406658</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C Float 
03/21/23</name><identifier><ID>XS1795253134</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMO 1  5/8  
06/21/22</name><identifier><ID>XS1795377701</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCD 3.35 
04/01/23</name><identifier><ID>US58013MFE93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PAPREC 4 
03/31/25</name><identifier><ID>XS1794209459</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.25</price><volume>9
7250</volume><tradeTime>2020-01-



02T10:41:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.015</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.577</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.577</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.5</price><volume>97
5000</volume><tradeTime>2020-01-
10T10:59:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.98945000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.25</price><volume>9
72500</volume><tradeTime>2020-01-
13T09:50:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.92175</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.629</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.629</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.84999999999999</pri
ce><volume>474250</volume><tradeTime>2020-01-
20T12:03:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.87135000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>5.96</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>5.96</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.48999999999999</pri
ce><volume>472450</volume><tradeTime>2020-01-
21T14:24:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.4127</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>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>180000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>9300
00</volume><tradeTime>2020-02-
26T09:53:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.41515</refPx></row></table3><table4>



<row><simpleAvgPx>93.23999999999999</simpleAvgPx><avgPx>93.23999999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>1864800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><m
edianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>72.75</price><volume>1
455000</volume><tradeTime>2020-03-
19T13:19:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>78.82640000000001</refPx></row></table
3><table4><row><simpleAvgPx>72.375</simpleAvgPx><avgPx>72.375</avgPx></row></table4><ta
ble6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>28950
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify



>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVol
ume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DARALA 6  7/8  
03/21/23</name><identifier><ID>XS1794398831</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
03/07/28</name><identifier><ID>XS1768650167</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 2  3/4  
07/13/22</name><identifier><ID>XS0461360983</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.189</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.189</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ



estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>129</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>129</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>NESNVX 3  1/8  
03/22/23</name><identifier><ID>XS1796233150</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PERLNG 5  3/8  
03/22/30</name><identifier><ID>USP7721BAE13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Edenred</name><identifier><ID>FR0010908533</ID><IDT
ype>ISIN</IDType></identifier><classification><ID>ESVUFN</ID><IDType>CFI</IDType></classificati
on><currency>EUR</currency></table2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NSANY Float 
03/15/21</name><identifier><ID>USU65478BM77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PCIM Float 
09/26/20</name><identifier><ID>XS1796261367</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKERBP 5  7/8  
03/31/25</name><identifier><ID>USR0140AAB54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NSANY 3.15 
03/15/21</name><identifier><ID>USU65478BL94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PAPREC Float 
03/31/25</name><identifier><ID>XS1794213055</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>9
52500</volume><tradeTime>2020-01-
10T11:35:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.71375</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.34999999999999</pri
ce><volume>373400</volume><tradeTime>2020-01-
28T09:44:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.82915</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.2</price><volume>32
6200</volume><tradeTime>2020-02-
07T12:26:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.02965</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>TLWLN 7 
03/01/25</name><identifier><ID>USG91237AA87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NSANY 3.45 
03/15/23</name><identifier><ID>USU65478BN50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HUSKYI 7  3/4  
04/15/26</name><identifier><ID>USC88568AA57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBESM 2  5/8  
PERP</name><identifier><ID>XS1797138960</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>8800
0</volume><tradeTime>2020-03-
18T15:07:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.649</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>10.625</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>10.625</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>AIG 5  3/4  
04/01/48</name><identifier><ID>US026874DM66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVJGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNFP 1 
03/26/25</name><identifier><ID>FR0013325172</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GM 
Float 
03/26/22</name><identifier><ID>XS1792505197</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNANA 2  3/4  
03/22/21</name><identifier><ID>US904764AZ08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MET 5  7/8  
PERP</name><identifier><ID>US59156RBT41</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 0 
03/27/25</name><identifier><ID>XS1799614232</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABIBB Float 
01/12/24</name><identifier><ID>US035240AK69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LKQ 4  1/8  
04/01/28</name><identifier><ID>XS1799641045</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LKQ 3  5/8  
04/01/26</name><identifier><ID>XS1799640666</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 5 
04/15/28</name><identifier><ID>XS1793255941</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>109000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.1 
05/15/23</name><identifier><ID>IT0005329344</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>455000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MHPSA 6.95 
04/03/26</name><identifier><ID>XS1713469911</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LENOVO 4  3/4  
03/29/23</name><identifier><ID>XS1765886244</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 0 
09/06/22</name><identifier><ID>IT0004828171</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTZUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-
01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.733333</price><volu
me>29019</volume><tradeTime>2020-01-
31T17:00:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.39267700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.90000000000001</pri
ce><volume>5814</volume><tradeTime>2020-02-
06T16:41:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.07431800000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.725469</price><volu
me>123808</volume><tradeTime>2020-02-
07T16:46:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.130363</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.87</price><volume>5
812</volume><tradeTime>2020-02-
11T16:40:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.186913</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.15000000000001</pri
ce><volume>19430</volume><tradeTime>2020-02-
17T16:36:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.286034</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.44</price><volume>2
923</volume><tradeTime>2020-02-
21T16:36:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.92130299999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.3</price><volume>34
055</volume><tradeTime>2020-02-
24T16:40:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.67482800000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.29000000000001</pri
ce><volume>12647</volume><tradeTime>2020-02-
26T16:35:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.63221</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.185</price><volume>
9718</volume><tradeTime>2020-03-
02T16:34:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.739639</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.137586</price><volu
me>28169</volume><tradeTime>2020-03-
03T16:38:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.628563</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.18000000000001</pri
ce><volume>12633</volume><tradeTime>2020-03-
06T18:06:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.65941599999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.95</price><volume>9
59</volume><tradeTime>2020-03-
10T16:36:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.949921</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.2</price><volume>96
2</volume><tradeTime>2020-03-
11T16:53:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.66429100000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>CCAPGR 3  1/2  
04/15/23</name><identifier><ID>DE000A19YDA9</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
102760</volume><tradeTime>2020-02-
17T15:18:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.7344</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>8.773999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.773999
999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.48999999999999</pri
ce><volume>85490</volume><tradeTime>2020-03-
18T14:18:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.6297</refPx></row></table3><table6><
row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>7.11</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.11</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.5</price><volume>84
500</volume><tradeTime>2020-03-
20T12:40:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.0103</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEME
X 5  3/8  
03/13/22</name><identifier><ID>US71654QCE08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  1/2  
03/13/27</name><identifier><ID>US71654QCG55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX Float 
03/11/22</name><identifier><ID>US71654QCF72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RLTECH 8  1/2  
03/29/23</name><identifier><ID>DE000A19WVN8</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DROGY 3  5/8  
03/29/23</name><identifier><ID>DE000A2LQF20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COTY 4 
04/15/23</name><identifier><ID>XS1801786275</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.61</price><volume>
102610</volume><tradeTime>2020-02-
10T13:03:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.5896</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.214</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.214</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.34</price><volume>
100340</volume><tradeTime>2020-03-
03T11:03:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.58405</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.586</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.586</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>



<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>2
00400</volume><tradeTime>2020-03-
05T12:25:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.19075</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.077</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.077</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COTY 6  1/2  
04/15/26</name><identifier><ID>USU2203CAA90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COTY 4  3/4  
04/15/26</name><identifier><ID>XS1801788305</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.763</price><volume



>105763</volume><tradeTime>2020-02-
06T10:44:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.73755</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.2</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.2</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.94</price><volume>
105940</volume><tradeTime>2020-02-
18T14:57:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.8606</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
100240</volume><tradeTime>2020-03-
02T12:55:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.4846</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.36</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.36</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>1
56860</volume><tradeTime>2020-03-
03T14:40:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.7616</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>24000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GIS Float 
04/16/21</name><identifier><ID>US370334CB82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GUARSR Float 
09/30/26</name><identifier><ID>XS1505603065</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DMMXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 6  3/4  
PERP</name><identifier><ID>USF8586CBQ45</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AEGON 5  1/2  
04/11/48</name><identifier><ID>US007924AJ23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>METINV 7  3/4  
04/23/23</name><identifier><ID>XS1806400534</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.55 
04/09/21</name><identifier><ID>US37045XCJ37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM Float 
04/09/21</name><identifier><ID>US37045XCH70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BMW 3.1 
04/12/21</name><identifier><ID>USU09513HF91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>85000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BMW 3.45 
04/12/23</name><identifier><ID>USU09513HH57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>105.05</
simpleAvgExecutedPx><totalValue>1050500</totalValue></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.35</price><volume>
417400</volume><tradeTime>2020-03-
06T14:52:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.45025</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>1
00500</volume><tradeTime>2020-03-
09T10:15:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4884</refPx></row><row><startTime>
2020-03-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>19



30000</volume><tradeTime>2020-03-
09T14:58:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4884</refPx></row><row><startTime>
2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>1999
680</volume><tradeTime>2020-03-
09T18:04:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4884</refPx></row></table3><table4>
<row><simpleAvgPx>97.85714299999999</simpleAvgPx><avgPx>96.330741</avgPx><highPx>103<
/highPx><lowPx>96</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numEx
ecTrades>7</numExecTrades><totalValue>11334275</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20
00000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5302</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.551</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>36.8</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>36</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table4><row><simpleAvgPx>90</simpleAvgPx><avgPx>90</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>14400000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>8000000</medianFilledVolume><media
nOrderedVolume>8000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>1.0005</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>1.0005</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>SKM 3  3/4  
04/16/23</name><identifier><ID>USY4935NAM66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.05 
04/15/21</name><identifier><ID>IT0005330961</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MOH 4  7/8  
06/15/25</name><identifier><ID>USU60868AB96</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>CABKSM 2  1/4  
04/17/30</name><identifier><ID>XS1808351214</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-
02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>2
06800</volume><tradeTime>2020-02-
28T10:33:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.4154</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.711</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.711</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BNP 1 
04/17/24</name><identifier><ID>XS1808338542</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LGCHM 0 
04/16/21</name><identifier><ID>XS1805010029</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table4><row><simpleAvgPx>99.72</simpleAvgPx><avgPx>99.72</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>7977600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume><m
edianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>ABNANV 0  7/8  
04/22/25</name><identifier><ID>XS1808739459</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>RENAUL 1 
04/18/24</name><identifier><ID>FR0013329315</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.8</price><volume>49
4000</volume><tradeTime>2020-02-
25T14:40:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.82415</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAMACR 6  5/8  
04/18/23</name><identifier><ID>XS1807408486</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDRSM 3 
04/19/24</name><identifier><ID>XS1809245829</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.625</price><volume
>426500</volume><tradeTime>2020-01-
07T10:37:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.56865</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.126</price><volume
>106126</volume><tradeTime>2020-02-
19T10:20:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.43355</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.161</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.161</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106</price><volume>318
000</volume><tradeTime>2020-03-
10T16:29:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.0056</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.67</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.67</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106</price><volume>106
000</volume><tradeTime>2020-03-
11T14:47:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.96415</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.743</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.743</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ACSSCE 1  7/8  
04/20/26</name><identifier><ID>XS1799545329</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.639</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.639</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PBBGR 5  3/4  
PERP</name><identifier><ID>XS1808862657</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DGFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VKFP 6  3/8  
10/15/23</name><identifier><ID>XS1807435026</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.555</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.45</price><volume>1
80900</volume><tradeTime>2020-01-
20T10:55:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.83710000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1.068</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>1.068</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.788</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.788</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.06</price><volume>5
22360</volume><tradeTime>2020-01-
31T11:52:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.51824999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.184</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.184</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.2</price><volume>17
4400</volume><tradeTime>2020-02-
05T10:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.68134999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.76000000000001</pri
ce><volume>847600</volume><tradeTime>2020-02-
11T11:02:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>85.69565</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>8.788</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>8.788</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.5</price><volume>68
4000</volume><tradeTime>2020-02-
12T14:33:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.65675</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.75</price><volume>
308250</volume><tradeTime>2020-02-
20T09:53:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.97345</refPx></row></table3><table4
><row><simpleAvgPx>102.416667</simpleAvgPx><avgPx>102.25</avgPx><highPx>103</highPx><lo
wPx>101.5</lowPx></row></table4><table6><row><numOrdRfq>13</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>920250</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</me
dianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.419</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.5669999999999999</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>21.181818</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-



26+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>485000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>57</price><volume>5700
0</volume><tradeTime>2020-03-
13T09:54:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>56.17425</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol



ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>51.49</price><volume>5
1490</volume><tradeTime>2020-03-
16T09:58:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>51.3974</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.782</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.782</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55.9</price><volume>27
9500</volume><tradeTime>2020-03-
26T12:10:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>54.60225</refPx></row></table3><table4>
<row><simpleAvgPx>56.45</simpleAvgPx><avgPx>56.388889</avgPx></row></table4><table6><ro
w><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>507500</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>45000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.39</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.3
9</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>7</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>NVFVES 5 



06/15/25</name><identifier><ID>XS1713466222</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.09999999999999</pri
ce><volume>87100</volume><tradeTime>2020-01-
29T09:47:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.26524999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.624</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.624</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1
8</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.5</price><volume>35
8000</volume><tradeTime>2020-02-
07T10:39:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.18389999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>70</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>70</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58.95</price><volume>5
89500</volume><tradeTime>2020-03-
13T15:25:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>63.6651</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>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>51</price><volume>2550
00</volume><tradeTime>2020-03-
17T10:21:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>54.36025</refPx></row><row><startTime>
2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>45</price><volume>2250
00</volume><tradeTime>2020-03-
17T11:55:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>52.125</refPx></row></table3><table4><r
ow><simpleAvgPx>47.376</simpleAvgPx><avgPx>47.376</avgPx><highPx>51</highPx><lowPx>45<
/lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>5</numExe
cTrades><totalValue>1184400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVo
lume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>18.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>47.49</price><volume>4
7490</volume><tradeTime>2020-03-
18T13:17:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>47.87625</refPx></row><row><startTime>
2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>41</price><volume>1230
00</volume><tradeTime>2020-03-
18T16:17:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>47.9886</refPx></row></table3><table4><
row><simpleAvgPx>44.245</simpleAvgPx><avgPx>42.6225</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>170490</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</



medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>2.334</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.334<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>40</price><volume>1200
00</volume><tradeTime>2020-03-
24T10:13:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>41.8597</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>148</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>148</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>NVFVES Float 
06/15/25</name><identifier><ID>XS1713466149</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-
03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>49.94</price><volume>2
49700</volume><tradeTime>2020-03-
17T10:22:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>51.38</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>36.97</price><volume>1
84850</volume><tradeTime>2020-03-
24T09:54:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>40.51605</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>VPARKI 1  5/8  
04/19/28</name><identifier><ID>FR0013330099</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BANBRA 4  
7/8  
04/19/23</name><identifier><ID>USP3772WAJ10</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAEGR 4  1/2  
04/19/23</name><identifier><ID>DE000A19Y072</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EAGRUY 5  3/8  
05/01/23</name><identifier><ID>XS1713464953</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DRXLN 6  5/8  
11/01/25</name><identifier><ID>US26151AAA79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.65000000000001</pri
ce><volume>193300</volume><tradeTime>2020-03-
23T13:39:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.18862900000001</refPx></row></table
3><table4><row><simpleAvgPx>96.7</simpleAvgPx><avgPx>96.7</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>386800</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TOP
TB 3  5/8  
01/23/23</name><identifier><ID>US88323AAA07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CGGFP 9 
05/01/23</name><identifier><ID>USU15826AB34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.5</price><volume>16
10000</volume><tradeTime>2020-03-
20T16:04:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.96254</refPx></row></table3><table4>
<row><simpleAvgPx>81</simpleAvgPx><avgPx>81</avgPx></row></table4><table6><row><numOr
dRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3240000</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>42.5</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>42.5</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CCE 4  1/2  
09/01/21</name><identifier><ID>US19123MAC73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNTGR 5  1/2  
04/26/23</name><identifier><ID>DE000A2GSSP3</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ULFP 2  1/8  
PERP</name><identifier><ID>FR0013330529</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.95</price><volume>8
3950</volume><tradeTime>2020-03-
19T10:28:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.7403</refPx></row></table3><table4><
row><simpleAvgPx>82.97499999999999</simpleAvgPx><avgPx>82.97499999999999</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>165950</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><median
OrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.599</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.599</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>JINGRU 9.45 
04/23/21</name><identifier><ID>XS1799928418</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OCINV 6  5/8  
04/15/23</name><identifier><ID>USN6667AAR43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PIAGIM 3  5/8  
04/30/25</name><identifier><ID>XS1808984501</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 4 
04/20/23</name><identifier><ID>XS1811213781</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.69</price><volume>
515835</volume><tradeTime>2020-02-
18T12:42:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.55255</refPx></row></table3><table4
><row><simpleAvgPx>107.525</simpleAvgPx><avgPx>107.539829</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>945275.1<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>439500</medianFilledVolume><medianOrderedVolume>
439500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>1.8885</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>1.8885</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAQAUH 4  3/8  
04/23/25</name><identifier><ID>XS1808737594</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUNAC 8.35 
04/19/23</name><identifier><ID>XS1810024338</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KBCBB 4  1/4  
PERP</name><identifier><ID>BE0002592708</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>70.925</price><volume>
141850</volume><tradeTime>2020-03-
20T16:48:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>71.55665</refPx></row></table3><table4>
<row><simpleAvgPx>70.0125</simpleAvgPx><avgPx>70.0125</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>280050</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.773</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
773</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77.925</price><volume>
155850</volume><tradeTime>2020-03-
30T12:58:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>78.08414999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>IFIM 2 
04/24/23</name><identifier><ID>XS1810960390</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTELOM 6  5/8  
04/24/28</name><identifier><ID>XS1805476659</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 4.441 
04/24/23</name><identifier><ID>USN84413CM88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GZRFPR 7 
04/25/21</name><identifier><ID>XS1811023065</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STAREN 6  3/4  
04/24/33</name><identifier><ID>USG84393AC49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTELOM 5  5/8  
10/24/23</name><identifier><ID>XS1805474951</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 4  1/2  
04/20/25</name><identifier><ID>XS1811213864</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP Float 
04/24/23</name><identifier><ID>US22536PAF80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 5.182 
04/24/28</name><identifier><ID>USN84413CG11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 3.933 
04/23/21</name><identifier><ID>USN84413CJ59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ILDFP 1  7/8  
04/25/25</name><identifier><ID>FR0013331196</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ILDFP 0  
5/8  
11/25/21</name><identifier><ID>FR0013331188</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.54</price><volume>
100540</volume><tradeTime>2020-01-
27T13:49:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.41435</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.136</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.136</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.36</price><volume>
301080</volume><tradeTime>2020-01-
30T10:00:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4465</refPx></row><row><startTime>
2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>3
01800</volume><tradeTime>2020-01-
30T12:40:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4479</refPx></row></table3><table4>
<row><simpleAvgPx>100.48</simpleAvgPx><avgPx>100.48</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>602880</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>6.449</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.449<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
100450</volume><tradeTime>2020-02-
07T10:37:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.45565</refPx></row><row><startTime
>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>5
03000</volume><tradeTime>2020-02-
07T13:56:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4509</refPx></row></table3><table4>
<row><simpleAvgPx>100.525</simpleAvgPx><avgPx>100.575</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>603450</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.57</price><volume>
201140</volume><tradeTime>2020-03-
04T13:05:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.63485</refPx></row></table3><table4
><row><simpleAvgPx>100.595</simpleAvgPx><avgPx>100.595</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>402380</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-



05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.72</price><volume>
1007200</volume><tradeTime>2020-03-
05T13:23:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.66765</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>121</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>121</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25</price><volume>1
98500</volume><tradeTime>2020-03-
13T10:11:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2552</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>17.424</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>17.424</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>4
93750</volume><tradeTime>2020-03-
19T10:52:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.14324999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.15000000000001</pri
ce><volume>971500</volume><tradeTime>2020-03-
23T16:46:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.85760000000001</refPx></row></table
3><table4><row><simpleAvgPx>97.2</simpleAvgPx><avgPx>97.2</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1944000</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>
1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>1.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>49.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.09999999999999</pri
ce><volume>1275300</volume><tradeTime>2020-03-
26T14:42:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.539</refPx></row></table3><table6><r
ow><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.55</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.55</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>8.25</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>9900
00</volume><tradeTime>2020-03-
27T16:15:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.5595</refPx></row></table3><table4><
row><simpleAvgPx>99.005</simpleAvgPx><avgPx>99.005</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1980100</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SAMISA 
3  1/2  
05/15/26</name><identifier><ID>XS1811792792</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.65000000000001</pri
ce><volume>298950</volume><tradeTime>2020-02-
26T10:38:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.50985</refPx></row></table3><table4>
<row><simpleAvgPx>99.55</simpleAvgPx><avgPx>99.55</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>597300</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.3</price><volume>97



300</volume><tradeTime>2020-03-
05T09:38:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.78155</refPx></row><row><startTime>
2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.05</price><volume>2
91150</volume><tradeTime>2020-03-
05T12:57:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.7324</refPx></row></table3><table4><
row><simpleAvgPx>97.155</simpleAvgPx><avgPx>97.083</avgPx><highPx>97.3</highPx><lowPx>9
6.90000000000001</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExe
cTrades>6</numExecTrades><totalValue>970830</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000
00</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2020-03-
10+00:00</tradeDate><table4><row><simpleAvgPx>91.5125</simpleAvgPx><avgPx>91.5125</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>366050</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume>
<medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>ANTOLN 3  3/8  
04/30/26</name><identifier><ID>XS1812087598</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>22</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.44</price><volume>9
5440</volume><tradeTime>2020-02-
21T15:15:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.1829</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.729</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.729</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.25</price><volume>4
46250</volume><tradeTime>2020-03-
04T12:59:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.6307</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>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>65</price><volume>6500
00</volume><tradeTime>2020-03-
16T13:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>68.4075</refPx></row></table3><table4><
row><simpleAvgPx>63.875</simpleAvgPx><avgPx>63.875</avgPx><highPx>65</highPx><lowPx>63
</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numEx
ecTrades><totalValue>2555000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilled
Volume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.88875</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>0.8075</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>MTIM 2  5/8  
04/30/24</name><identifier><ID>XS1800025022</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBRD 2  3/4  
04/26/21</name><identifier><ID>US29874QDK76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-
02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.58</price><volume>
2031600</volume><tradeTime>2020-02-
25T15:17:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.5921</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>53</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>53</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PH
NXLN 5  3/4  
PERP</name><identifier><ID>XS1802140894</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENAPHO 1.659 
04/26/24</name><identifier><ID>XS1811024543</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>1
55100</volume><tradeTime>2020-01-
20T09:32:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.5361</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.23</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.23</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RGYAST 7  1/4  



04/26/23</name><identifier><ID>XS1807502668</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SFL 4  7/8  
05/01/23</name><identifier><ID>US824689AG86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHIOLI 4  1/4  
04/26/23</name><identifier><ID>XS1811821054</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COMENG 6  3/8  
04/24/35</name><identifier><ID>USP29853AA99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FGL 5  1/2  
05/01/25</name><identifier><ID>USU30050AB14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NUFAU 5  3/4  
04/30/26</name><identifier><ID>USQ7007NAA74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADLERR 1  7/8  
04/27/23</name><identifier><ID>XS1713464441</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>3



05700</volume><tradeTime>2020-02-
06T14:23:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.2867</refPx></row></table3><table4>
<row><simpleAvgPx>102</simpleAvgPx><avgPx>102</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>612000</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.715</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.715</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.43</price><volume>
614580</volume><tradeTime>2020-02-
14T10:19:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.54965</refPx></row><row><startTime
>2020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.47</price><volume>
512350</volume><tradeTime>2020-02-
14T14:37:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.53875</refPx></row></table3><table4
><row><simpleAvgPx>102.45</simpleAvgPx><avgPx>102.448182</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1126930</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>550000</medianFilledVolume><medianOrderedVolume>6
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.659</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.659</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.26000000000001</pri
ce><volume>170520</volume><tradeTime>2020-03-
24T16:16:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>85.35635000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.472</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.472</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>1760
00</volume><tradeTime>2020-03-
25T16:01:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.56905</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>96</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>96</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.357</price><volume>
88357</volume><tradeTime>2020-03-
26T10:43:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.5197</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>5.356</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>5.356</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.25</price><volume>4
56250</volume><tradeTime>2020-03-
31T14:57:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.00235000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>ADLERR 3 
04/27/26</name><identifier><ID>XS1713464524</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GESTSM 3  1/4  
04/30/26</name><identifier><ID>XS1814065345</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRPTT 3  1/8  
PERP</name><identifier><ID>FR0013331949</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFOPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.8</price><volume>1
068000</volume><tradeTime>2020-01-
15T15:32:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.68935</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.58</price><volume>
322740</volume><tradeTime>2020-01-
27T14:00:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.662</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.54</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.54</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.5</price><volume>5
42500</volume><tradeTime>2020-02-
07T11:23:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.52005</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.45</price><volume>
216900</volume><tradeTime>2020-02-
14T10:52:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.65465</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.611</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.611</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>48</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>48</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOSPL 1  1/8  
05/02/23</name><identifier><ID>PTNOSFOM0000</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOCAVI Float 
05/02/21</name><identifier><ID>US09681MAG33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BSDEIJ 7  1/4  
04/26/21</name><identifier><ID>XS1791728790</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCTS Float 
09/15/25</name><identifier><ID>IT0005331878</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>127</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>127</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2025000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.43731699999999</pri
ce><volume>391292</volume><tradeTime>2020-03-
19T16:41:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.8125</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>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>SIXTLE 1  1/2  
05/02/22</name><identifier><ID>DE000A2LQKV2</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TFC 4 
05/01/25</name><identifier><ID>US867914BS12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NMCLN 1  7/8  
04/30/25</name><identifier><ID>XS1814568413</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BJEHF 4.95 
05/02/23</name><identifier><ID>XS1805357487</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHF 4.7 
06/22/47</name><identifier><ID>US10922NAF06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACARD 4.45 



05/15/25</name><identifier><ID>USG06905AD83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GILHDG 8  1/2  
05/02/23</name><identifier><ID>USL43228AA06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 0  1/4  
05/01/23</name><identifier><ID>US48129KAE01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.36</price><volume>
109360</volume><tradeTime>2020-02-
10T15:22:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.944084</refPx></row></table3><table
4><row><simpleAvgPx>109.375</simpleAvgPx><avgPx>109.375</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>218750</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LIGT
BZ 7  1/4  
05/03/23</name><identifier><ID>USP62763AA81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WEWORK 7  7/8  
05/01/25</name><identifier><ID>USU96217AA99</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIGHCO 7  7/8  
05/15/26</name><identifier><ID>USN8135UAA71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COF 3.45 
04/30/21</name><identifier><ID>US14040HBY09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCGR 3  7/8  
05/02/25</name><identifier><ID>XS1814546013</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 6 
04/15/24</name><identifier><ID>US88167AAL52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 6  3/4  
03/01/28</name><identifier><ID>US88167AAK79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>ENGPRO 4  1/2  
05/04/24</name><identifier><ID>XS1816296062</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CONCOA 10 
05/01/23</name><identifier><ID>USC2701AAA00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>NEPENE 6  5/8  
05/15/25</name><identifier><ID>USG64252AA01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.84999999999999</pri
ce><volume>193700</volume><tradeTime>2020-02-
26T14:14:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.39619999999999</refPx></row></table
3><table4><row><simpleAvgPx>96.65000000000001</simpleAvgPx><avgPx>96.65000000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>386600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolu
me><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>DAIGR 3.7 
05/04/23</name><identifier><ID>USU2339CDG07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 1  3/4  
12/04/23</name><identifier><ID>CH0416654272</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MDLZ 3  5/8  
05/07/23</name><identifier><ID>US609207AQ82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZHOSHK 0 
05/23/23</name><identifier><ID>XS1819550663</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>HKD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.275</price><volume
>2405500</volume><tradeTime>2020-01-
16T10:31:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>119.160637</refPx></row></table3><table
4><row><simpleAvgPx>120.26</simpleAvgPx><avgPx>120.26</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4810400</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>20
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CH
K 8 
01/15/25</name><identifier><ID>US165167CU93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NITROG 7 
05/14/25</name><identifier><ID>XS1811852521</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ODYSEU 8 
05/15/23</name><identifier><ID>XS1818737287</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICBCIL Float 
05/15/23</name><identifier><ID>XS1810003928</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  5/8  
05/15/21</name><identifier><ID>US9128284P22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-
03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>6
64950</volume><tradeTime>2020-03-
16T15:40:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.5371</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.534</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.534</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>60</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>60</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>F Float 



11/15/23</name><identifier><ID>XS1821814982</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GSK 3  1/8  
05/14/21</name><identifier><ID>US377373AE54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GSK 3  7/8  
05/15/28</name><identifier><ID>US377372AN70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
05/18/24</name><identifier><ID>US404280BR94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PCG 3.3 
12/01/27</name><identifier><ID>US694308HW04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PCAR Float 
05/18/21</name><identifier><ID>XS1823165631</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
05/15/26</name><identifier><ID>US38141GXD14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP Float 
05/17/21</name><identifier><ID>US025816BV03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KDP 4.417 
05/25/25</name><identifier><ID>USU56495AD36</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.55 
05/21/26</name><identifier><ID>IT0005332835</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NAGACL 9  3/8  
05/21/21</name><identifier><ID>USG6382MAA74</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATALIA 5  1/8  
05/15/25</name><identifier><ID>XS1820759147</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP Float 
05/22/23</name><identifier><ID>XS1823532996</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-
03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.33</price><volume>1
966600</volume><tradeTime>2020-03-
13T10:52:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.5198</refPx></row></table3><table4><
row><simpleAvgPx>98.405</simpleAvgPx><avgPx>98.405</avgPx></row></table4><table6><row><



numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3936200</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>200000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.0575</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.0575</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.5005</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>16.5005</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>BNP 1  1/8  
11/22/23</name><identifier><ID>XS1823532640</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGOFP 2 
05/25/33</name><identifier><ID>XS1824277641</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table4><row><simpleAvgPx>75.5</simpleAvgPx><avgPx>75.5</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>2265000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><m
edianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.822</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.822</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>24.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>ENELIM 3  3/8  
11/24/81</name><identifier><ID>XS1713463559</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-
01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.6</price><volume>2
19200</volume><tradeTime>2020-01-
31T16:24:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.1983</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.644</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.644</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHLIIN 7  1/2  
PERP</name><identifier><ID>XS1814668122</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIKASW 0.15 
06/05/25</name><identifier><ID>CH0413990240</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.545</price><volume
>46618</volume><tradeTime>2020-01-
08T14:28:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>116.338966</refPx></row></table3><table
4><row><simpleAvgPx>116.56</simpleAvgPx><avgPx>116.56</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>93248</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolume>40000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.415</price><volume
>117415</volume><tradeTime>2020-02-
17T13:58:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>117.6019</refPx></row></table3><table4>
<row><simpleAvgPx>117.4</simpleAvgPx><avgPx>117.4</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>234800</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-



21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.105</price><volume
>360315</volume><tradeTime>2020-02-
21T15:05:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>120.0266</refPx></row></table3><table4>
<row><simpleAvgPx>120.09</simpleAvgPx><avgPx>120.09</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>720540</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PLNIJ 5.45 
05/21/28</name><identifier><ID>US71568QAE70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CATIC 4  3/8  
05/23/21</name><identifier><ID>XS1821408215</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNIGEL 10  1/2  
01/22/24</name><identifier><ID>USL9467UAA53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 4  1/2  
03/01/25</name><identifier><ID>XS1813724603</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>219</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>219</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 3  5/8  
11/24/25</name><identifier><ID>XS1824425182</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 2  1/2  
11/24/22</name><identifier><ID>XS1824425349</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 4  3/4  
02/26/29</name><identifier><ID>XS1824424706</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX Float 



08/24/23</name><identifier><ID>XS1824425265</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>2
99850</volume><tradeTime>2020-01-
20T16:06:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4771</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.641</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.641</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HOG 3.55 
05/21/21</name><identifier><ID>USU2465RAB79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRAFIG 2  1/4  
05/30/23</name><identifier><ID>CH0416445333</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QNBK Float 



05/31/21</name><identifier><ID>XS1824431313</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FERCAP Float 
05/25/22</name><identifier><ID>SE0011167972</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CFG 6 
PERP</name><identifier><ID>US174610AP06</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMM</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CC 4 
05/15/26</name><identifier><ID>XS1827600724</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DT Float 
12/01/22</name><identifier><ID>XS1828028677</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPR 4.6 
06/15/28</name><identifier><ID>US85205TAK60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAC 3.004 
12/20/23</name><identifier><ID>US06051GHC69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NWIDE 1  1/8  
05/31/28</name><identifier><ID>XS1829215562</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFGLN 7 
06/04/23</name><identifier><ID>XS1827005411</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 4  1/8  
05/30/25</name><identifier><ID>US92857WBJ80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 3  3/4  
01/16/24</name><identifier><ID>US92857WBH25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICLIT 6  3/8  
05/31/38</name><identifier><ID>IL0028103310</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD Float 
01/16/24</name><identifier><ID>US92857WBN92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLR 4  3/8  
01/15/28</name><identifier><ID>US212015AS02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
YARNO 4  3/4  
06/01/28</name><identifier><ID>USR9900CAR71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA Float 
06/07/23</name><identifier><ID>XS1832452103</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 4.1 
01/13/26</name><identifier><ID>US251526BZ10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 3  3/8  
05/12/21</name><identifier><ID>US251526BW88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMZN 3  7/8  
08/22/37</name><identifier><ID>US023135BF28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 3.7 
05/30/24</name><identifier><ID>US251526BY45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 4 
06/15/23</name><identifier><ID>US50077LAS51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>41000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 3  3/8  
06/15/21</name><identifier><ID>US50077LAR78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DE Float 
06/07/23</name><identifier><ID>US24422EUG24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
HYNMTR Float 
07/08/21</name><identifier><ID>US44891CAV54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C Float 
07/01/26</name><identifier><ID>US172967MB43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 3  1/8  
01/13/21</name><identifier><ID>US251526BV06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS Float 
06/12/24</name><identifier><ID>USH3698DBT03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DB 2.95 
08/20/20</name><identifier><ID>US251526BU23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2331000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAFP Float 
06/15/22</name><identifier><ID>FR0013342664</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table4><row><simpleAvgPx>98.6875</simpleAvgPx><avgPx>98.6875</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>5921250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolu
me><medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.895</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.895</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>FRFP 1  1/2  
06/18/25</name><identifier><ID>FR0013342334</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OUTOK 4  1/8  
06/18/24</name><identifier><ID>FI4000331004</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
06/18/22</name><identifier><ID>US46647PAT30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANFP 3  3/8  
06/19/23</name><identifier><ID>US801060AC87</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.551</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.551</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>FTLNHD 7  1/2  
03/20/22</name><identifier><ID>XS1839368831</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIVATN 7 
PERP</name><identifier><ID>XS1835946564</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 2 
03/29/24</name><identifier><ID>XS1782625641</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>235000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1490000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>VONTOB 2  5/8  
PERP</name><identifier><ID>CH0419042566</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MGM 5  3/4  
06/15/25</name><identifier><ID>US552953CE90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 1 
06/29/21</name><identifier><ID>IT0005336489</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>
254796</volume><tradeTime>2020-01-



02T16:34:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.248596</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74105</price><volu
me>182341</volume><tradeTime>2020-01-
03T16:35:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.269897</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
255905</volume><tradeTime>2020-01-
07T16:34:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.276535</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.767222</price><volu
me>181380</volume><tradeTime>2020-01-
08T16:39:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.246307</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
99742</volume><tradeTime>2020-01-
09T16:56:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.26812</refPx></row></table3><table4
><row><simpleAvgPx>100.76</simpleAvgPx><avgPx>100.755</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>132996.6</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>66000</medianFilledVolume><medianOrderedVolume>6600
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.723518</price><volu
me>163172</volume><tradeTime>2020-01-
10T16:42:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.2089</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>
426130</volume><tradeTime>2020-01-
13T16:44:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.226326</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.73</price><volume>
160160</volume><tradeTime>2020-01-
14T16:49:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.83757</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.740075</price><volu
me>133984</volume><tradeTime>2020-01-
15T16:43:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.679794</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.73</price><volume>
141022</volume><tradeTime>2020-01-
16T16:46:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.663979</refPx></row></table3><table
4><row><simpleAvgPx>100.76</simpleAvgPx><avgPx>100.734</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>151101</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>75000</medianFilledVolume><medianOrderedVolume>7500
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.741117</price><volu
me>180326</volume><tradeTime>2020-01-
17T16:43:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.582901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.769217</price><volu
me>218669</volume><tradeTime>2020-01-
20T16:41:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.591904</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><volume>
131995</volume><tradeTime>2020-01-
21T16:36:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.627914</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><volume>
172299</volume><tradeTime>2020-01-
22T16:57:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.613434</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><volume>
183383</volume><tradeTime>2020-01-
23T16:45:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.598999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><volume>
48364</volume><tradeTime>2020-01-
24T16:47:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.621597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.780861</price><volu
me>152179</volume><tradeTime>2020-01-
27T16:46:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.63559</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.808844</price><volu
me>174399</volume><tradeTime>2020-01-
28T16:51:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.671204</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.802637</price><volu
me>91730</volume><tradeTime>2020-01-
29T16:42:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.689102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.83</price><volume>
559606</volume><tradeTime>2020-01-
30T16:42:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.722801</refPx></row></table3><table
4><row><simpleAvgPx>100.815</simpleAvgPx><avgPx>100.812216</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1374070.
5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>681500</medianFilledVolume><medianOrderedVolu
me>681500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.83</price><volume>
50415</volume><tradeTime>2020-01-
31T16:57:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.733299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.835075</price><volu
me>405356</volume><tradeTime>2020-02-
03T16:35:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.746735</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>
195571</volume><tradeTime>2020-02-
04T16:44:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.754601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79</price><volume>



123971</volume><tradeTime>2020-02-
05T17:01:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.735199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>
181458</volume><tradeTime>2020-02-
06T16:41:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.730301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.816408</price><volu
me>103840</volume><tradeTime>2020-02-
07T16:50:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.752998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.780465</price><volu
me>43335</volume><tradeTime>2020-02-
10T16:53:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.755196</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.78</price><volume>
45351</volume><tradeTime>2020-02-
11T16:40:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.760101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>1
12896</volume><tradeTime>2020-02-
12T16:41:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.798698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>1



41120</volume><tradeTime>2020-02-
13T16:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.825401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.82</price><volume>
39319</volume><tradeTime>2020-02-
14T16:41:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.844803</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.847143</price><volu
me>56474</volume><tradeTime>2020-02-
17T16:36:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.844498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.23</
simpleAvgExecutedPx><totalValue>1315990</totalValue></row><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.098759</price><volu
me>277010</volume><tradeTime>2020-02-
18T16:37:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.860397</refPx></row></table3><table
4><row><simpleAvgPx>101.16438</simpleAvgPx><avgPx>101.207154</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>15930
00.599934</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>787000</medianFilledVolume><medianOrde
redVolume>787000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.1064</price><volum
e>126383</volume><tradeTime>2020-02-
19T16:38:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.094139</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.12376</price><volu
me>363034</volume><tradeTime>2020-02-
20T16:50:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.07</refPx></row></table3><table6><r



ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.114495</price><volu
me>110214</volume><tradeTime>2020-02-
21T16:37:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.058502</refPx></row></table3><table
4><row><simpleAvgPx>101.182248</simpleAvgPx><avgPx>101.119292</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1142
64.799986</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>56500</medianFilledVolume><medianOrder
edVolume>56500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.064451</price><volu
me>174841</volume><tradeTime>2020-02-
24T16:43:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.045036</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.08</price><volume>
89961</volume><tradeTime>2020-02-
25T16:55:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.988602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.12</price><volume>
10112</volume><tradeTime>2020-02-
27T16:42:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.966301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.68</price><volume>
34231</volume><tradeTime>2020-03-
02T16:43:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.862633</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.05</price><volume>



5052</volume><tradeTime>2020-03-
03T16:38:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.860802</refPx></row></table3><table
4><row><simpleAvgPx>100.885614</simpleAvgPx><avgPx>100.822768</avgPx><highPx>101.05</h
ighPx><lowPx>100.67</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>112921.499997</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>50000</medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.84</price><volume>
10084</volume><tradeTime>2020-03-
04T16:57:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.894203</refPx></row></table3><table
4><row><simpleAvgPx>100.787</simpleAvgPx><avgPx>100.751667</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60451</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>30
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>5
0400</volume><tradeTime>2020-03-
05T16:51:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.900497</refPx></row></table3><table
4><row><simpleAvgPx>100.89</simpleAvgPx><avgPx>100.813333</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>54439.2</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>27000</medianFilledVolume><medianOrderedVolume>27
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
13097</volume><tradeTime>2020-03-
06T17:01:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.891701</refPx></row></table3><table
4><row><simpleAvgPx>100.750368</simpleAvgPx><avgPx>100.750671</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1501
18.500008</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>74500</medianFilledVolume><medianOrder
edVolume>74500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.19</price><volume>
7013</volume><tradeTime>2020-03-
12T16:53:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.720703</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.44</price><volume>1
7899</volume><tradeTime>2020-03-
16T16:36:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.405785</refPx></row></table3><table
4><row><simpleAvgPx>99.42</simpleAvgPx><avgPx>99.41800000000001</avgPx></row></table4>
<table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>397
67.2</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVolu
me>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.017368</price><volu
me>18813</volume><tradeTime>2020-03-
17T16:57:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.298897</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.05</price><volume>2
971</volume><tradeTime>2020-03-
20T16:32:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.38561199999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.3</price><volume>39
32</volume><tradeTime>2020-03-
23T16:36:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.940331</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.31999999999999</pri
ce><volume>9932</volume><tradeTime>2020-03-
30T15:34:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.67437700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.51000000000001</pri
ce><volume>9951</volume><tradeTime>2020-03-



31T15:36:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.633636</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>GRNLGR Float 
09/26/21</name><identifier><ID>XS1840467762</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTROLN 5  1/2  
06/26/28</name><identifier><ID>XS1844097987</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLAFP 5 
07/01/23</name><identifier><ID>FR0013342425</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.15</price><volume>48
</volume><tradeTime>2020-02-
07T14:42:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.17</price><volume>26
25</volume><tradeTime>2020-02-
25T16:40:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.698</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.698</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.16883</price><volume



>490</volume><tradeTime>2020-02-
26T15:42:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.727</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.727</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.17</price><volume>52
</volume><tradeTime>2020-02-
28T16:30:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.719</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.719</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.14885</price><volume
>543</volume><tradeTime>2020-03-
05T15:36:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>44998</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.727</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.727</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>21.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>BAYNGR Float 
12/15/23</name><identifier><ID>USU07265AD03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAFFP 0 
06/21/23</name><identifier><ID>FR0013344033</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>162.255</price><volume
>324</volume><tradeTime>2020-01-
08T14:31:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>162.331055</refPx></row></table3><table
4><row><simpleAvgPx>162.27</simpleAvgPx><avgPx>162.27</avgPx></row></table4><table6><ro



w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>649.08</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200</medianFilledVolume><medianOrderedVolume>200</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>167.61</price><volume>
670</volume><tradeTime>2020-02-
14T16:09:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>167.577805</refPx></row></table3><table
4><row><simpleAvgPx>167.625</simpleAvgPx><avgPx>167.625</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1341</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400</medianFilledVolume><medianOrderedVolume>400</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>151.1</price><volume>1
5110</volume><tradeTime>2020-03-
11T14:51:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>151.251495</refPx></row><row><startTim
e>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>151</price><volume>619
10</volume><tradeTime>2020-03-
11T16:18:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>151.251495</refPx></row></table3><table
4><row><simpleAvgPx>150.7</simpleAvgPx><avgPx>150.509804</avgPx><highPx>151.1</highPx><
lowPx>150</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>153520</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>41000</medi
anFilledVolume><medianOrderedVolume>41000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.975</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>49.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEANSW 1  3/4  
PERP</name><identifier><ID>CH0417376024</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DWVNXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>9



3186</volume><tradeTime>2020-01-
20T15:23:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>9
3186</volume><tradeTime>2020-01-
20T16:01:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>100.
2</simpleAvgPx><avgPx>100.2</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>186372</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>93000</medianFilledVolume><medianOrderedVolume>93000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>39</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>VW 4  5/8  
PERP</name><identifier><ID>XS1799939027</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNPFP 4  3/4  
PERP</name><identifier><ID>FR0013336534</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBZXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8120000000000001</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8120000000000001</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.90000000000001</pri
ce><volume>287700</volume><tradeTime>2020-03-
13T09:33:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.2013</refPx></row></table3><table4><
row><simpleAvgPx>95.825</simpleAvgPx><avgPx>95.825</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>574950</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf



qModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VW 3  3/8  
PERP</name><identifier><ID>XS1799938995</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.74</price><volume>
426960</volume><tradeTime>2020-01-
16T16:02:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.75075</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.26000000000001</pri
ce><volume>267780</volume><tradeTime>2020-03-
20T11:54:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.9669</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EQM 4  
3/4  
07/15/23</name><identifier><ID>US26885BAD29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQM 5  1/2  
07/15/28</name><identifier><ID>US26885BAC46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RBS Float 
06/25/24</name><identifier><ID>US780097BH35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQM 6  1/2  
07/15/48</name><identifier><ID>US26885BAE02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>27500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WMT 3  1/8  
06/23/21</name><identifier><ID>US931142EJ83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CMZB 1.1 
07/11/25</name><identifier><ID>CH0423279303</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ENR 4  5/8  
07/15/26</name><identifier><ID>XS1846665534</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 2  7/8  
01/28/26</name><identifier><ID>XS1846631049</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CXGD 5  
3/4  
06/28/28</name><identifier><ID>PTCGDKOM0037</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IGT 3  1/2  
07/15/24</name><identifier><ID>XS1844997970</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOIFP 0 
06/28/23</name><identifier><ID>FR0013345949</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>125</price><volume>500
0</volume><tradeTime>2020-01-
13T14:38:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>123.822273</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.535</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.535</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>60</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>60</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>4750</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.76</price><volume>
3014</volume><tradeTime>2020-01-
28T10:53:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>118.081398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.75</price><volume>
1127</volume><tradeTime>2020-02-
27T15:15:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>115.098961</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-



02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112</price><volume>430
0</volume><tradeTime>2020-03-
02T13:43:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.383545</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>TDCDC 9  3/8  
06/17/23</name><identifier><ID>US255882AA01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ED Float 
06/25/21</name><identifier><ID>US209111FR98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TDCDC 7 
06/17/23</name><identifier><ID>XS1841967356</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-
01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.217</price><volume
>105217</volume><tradeTime>2020-01-
27T16:57:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.2349</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.89</price><volume>
104890</volume><tradeTime>2020-01-
31T14:54:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.1265</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>7.372</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>7.372</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LHMCFI 6  1/4  
12/20/23</name><identifier><ID>XS1849558900</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>464000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MOGOFI 9  1/2  
07/10/22</name><identifier><ID>XS1831877755</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.3</price><volume>47
65</volume><tradeTime>2020-02-
20T16:37:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.608971</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.8</price><volume>47
40</volume><tradeTime>2020-02-
25T15:17:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.56755099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>RCFFP 1  7/8  
07/02/25</name><identifier><ID>FR0013346822</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SKGID 2  
7/8  
01/15/26</name><identifier><ID>XS1849518276</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEMPGR 4 
07/04/24</name><identifier><ID>DE000A2LQQ43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



27+00:00</tradeDate><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOO 8  1/2  
07/15/23</name><identifier><ID>USY8566CAA37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORZCPR 5  1/4  
10/09/23</name><identifier><ID>ES0205031000</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LGIH 6  7/8  
07/15/26</name><identifier><ID>US50187TAE64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RADHLD 6  7/8  
07/15/23</name><identifier><ID>XS1843462497</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table4><row><simpleAvgPx>103.995</simpleAvgPx><avgPx>103.995</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>207990</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume>
<medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>NOVBNC 8  1/2  
07/06/28</name><identifier><ID>PTNOBFOM0017</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WLL 6  5/8  
01/15/26</name><identifier><ID>US966387BG63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FMEGR 1  1/2  
07/11/25</name><identifier><ID>XS1854532949</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBAAU Float 
07/12/21</name><identifier><ID>XS1855484819</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>BACR 1  1/8  
07/12/23</name><identifier><ID>CH0426621683</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 7  1/2  
PERP</name><identifier><ID>US225401AJ72</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PANW 0  3/4  
07/01/23</name><identifier><ID>US697435AD78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-
02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>113.715<
/simpleAvgExecutedPx><totalValue>113715</totalValue></row><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.685</price><volume
>113685</volume><tradeTime>2020-02-
14T16:29:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>113.5289</refPx></row></table3><table4>
<row><simpleAvgPx>113.7</simpleAvgPx><avgPx>113.7</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>227400</totalValue>
<numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VORHYP 0  
5/8  
07/17/26</name><identifier><ID>XS1856342560</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTTOGR 4 
PERP</name><identifier><ID>XS1853998182</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KCN 4  1/2  
07/15/27</name><identifier><ID>US496902AQ09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SDFGR 3  1/4  
07/18/24</name><identifier><ID>XS1854830889</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDIASW 0  3/4  
07/17/24</name><identifier><ID>CH0426820350</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SDRLNO 12 
07/15/25</name><identifier><ID>USG8000AAA19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>540800</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGILE 8  1/2  
07/18/21</name><identifier><ID>XS1856094724</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOANO 5 
07/15/25</name><identifier><ID>XS1843461689</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.75</price><volume>9
3750</volume><tradeTime>2020-03-
05T12:52:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>93.38890000000001</refPx></row></table
3><table4><row><simpleAvgPx>93.658</simpleAvgPx><avgPx>93.63500000000001</avgPx><highP
x>93.75</highPx><lowPx>93.40000000000001</lowPx></row></table4><table6><row><numOrdRf
q>5</numOrdRfq><numExecTrades>5</numExecTrades><totalValue>749080</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BAYNGR 4.7 
07/15/64</name><identifier><ID>USU07265AZ15</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBRIIJ 4  5/8  
07/20/23</name><identifier><ID>XS1852235586</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
07/23/24</name><identifier><ID>US46647PAW68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 5  7/8  
02/01/27</name><identifier><ID>XS1859337419</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 1.8 
07/16/26</name><identifier><ID>XS1854164024</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INVES 4  1/4  
07/24/28</name><identifier><ID>XS1859228634</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPPEHX 2.2 
07/24/25</name><identifier><ID>XS1851268893</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUFG Float 
07/26/23</name><identifier><ID>US606822AZ74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUFG Float 
07/26/21</name><identifier><ID>US606822AX27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 0 
12/30/20</name><identifier><ID>XS1849470999</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-



03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.11</price><volume>
1091100</volume><tradeTime>2020-03-
10T15:56:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.145798</refPx></row></table3><table
4><row><simpleAvgPx>109.125</simpleAvgPx><avgPx>109.125</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2182500</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>U
BIIM 1.3 
02/28/21</name><identifier><ID>IT0005339319</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>269
670</volume><tradeTime>2020-01-
02T16:34:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.575104</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>197
960</volume><tradeTime>2020-01-
03T16:35:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.592697</refPx></row></table3><table
4><row><simpleAvgPx>101.176</simpleAvgPx><avgPx>101.318541</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2089188.
32</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>1031000</medianFilledVolume><medianOrderedVol
ume>1031000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.344</price><volume
>354704</volume><tradeTime>2020-01-
07T13:26:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.606239</refPx></row><row><startTim
e>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.03</price><volume>
29298</volume><tradeTime>2020-01-
07T16:34:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.606239</refPx></row></table3><table
4><row><simpleAvgPx>101.187</simpleAvgPx><avgPx>101.319974</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>384002.7
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>189500</medianFilledVolume><medianOrderedVolum



e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.03</price><volume>
251564</volume><tradeTime>2020-01-
08T16:39:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.581261</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.03</price><volume>
54556</volume><tradeTime>2020-01-
09T16:56:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.596695</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>127
260</volume><tradeTime>2020-01-
10T16:42:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.543503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.02</price><volume>
136377</volume><tradeTime>2020-01-
13T16:44:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.564697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.02</price><volume>
460651</volume><tradeTime>2020-01-
14T16:49:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.11554</refPx></row></table3><table4
><row><simpleAvgPx>101.03</simpleAvgPx><avgPx>101.021613</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>501067.2</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>248000</medianFilledVolume><medianOrderedVolume>2
48000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.202308</price><volu



me>105250</volume><tradeTime>2020-01-
15T16:42:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.912125</refPx></row></table3><table
4><row><simpleAvgPx>101.244103</simpleAvgPx><avgPx>101.240464</avgPx><highPx>101.5</hig
hPx><lowPx>101.03</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>239939.900008</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>68000</medianFilledVolume><medianOrderedVolume>68000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.02</price><volume>
344478</volume><tradeTime>2020-01-
16T16:46:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.884018</refPx></row></table3><table
4><row><simpleAvgPx>101.045</simpleAvgPx><avgPx>101.021425</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>354585.2
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>175500</medianFilledVolume><medianOrderedVolum
e>175500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.02</price><volume>
307100</volume><tradeTime>2020-01-
17T16:43:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8106</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.007241</price><volu
me>175752</volume><tradeTime>2020-01-
20T16:41:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.818901</refPx></row></table3><table
4><row><simpleAvgPx>101.0302</simpleAvgPx><avgPx>101.023457</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>271753.
100041</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>134500</medianFilledVolume><medianOrdere
dVolume>134500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>198
970</volume><tradeTime>2020-01-
21T16:36:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.844986</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-



22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.98</price><volume>
77754</volume><tradeTime>2020-01-
22T16:57:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.833138</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.971035</price><volu
me>87844</volume><tradeTime>2020-01-
23T16:45:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.817932</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.01</price><volume>
243434</volume><tradeTime>2020-01-
24T16:47:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.834</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>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.011186</price><volu
me>783846</volume><tradeTime>2020-01-
27T16:46:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.843048</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.030394</price><volu
me>256617</volume><tradeTime>2020-01-
28T16:51:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.863899</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.03</price><volume>
108102</volume><tradeTime>2020-01-
29T16:42:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.877632</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-



30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.045</price><volume
>404180</volume><tradeTime>2020-01-
30T16:42:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.898399</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.040476</price><volu
me>106092</volume><tradeTime>2020-01-
31T16:57:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.900398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.03</price><volume>
127297</volume><tradeTime>2020-02-
03T16:35:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.906197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.054969</price><volu
me>160677</volume><tradeTime>2020-02-
04T16:44:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.911499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.023393</price><volu
me>113146</volume><tradeTime>2020-02-
05T17:01:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.890503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.042727</price><volu
me>11114</volume><tradeTime>2020-02-
06T16:41:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.880898</refPx></row></table3><table
4><row><simpleAvgPx>101.02524</simpleAvgPx><avgPx>101.0116</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>101011.5
99995</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedV



olume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.99</price><volume>
163603</volume><tradeTime>2020-02-
07T16:50:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9002</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.097143</price><volu
me>42460</volume><tradeTime>2020-02-
10T16:53:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.899628</refPx></row></table3><table
4><row><simpleAvgPx>101.062275</simpleAvgPx><avgPx>101.041765</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2061
25.200006</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>102000</medianFilledVolume><medianOrde
redVolume>102000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>111
100</volume><tradeTime>2020-02-
11T16:40:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.900002</refPx></row></table3><table
4><row><simpleAvgPx>100.995</simpleAvgPx><avgPx>100.9955</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>201991</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.996828</price><volu
me>270671</volume><tradeTime>2020-02-
12T16:41:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.937798</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.99</price><volume>
311049</volume><tradeTime>2020-02-
13T16:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.962799</refPx></row></table3><table
4><row><simpleAvgPx>100.995</simpleAvgPx><avgPx>100.990723</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>335289.2
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0



</numOrdRfqModify><medianFilledVolume>166000</medianFilledVolume><medianOrderedVolum
e>166000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.01737</price><volu
me>253553</volume><tradeTime>2020-02-
14T16:41:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.975502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.019091</price><volu
me>111120</volume><tradeTime>2020-02-
17T16:36:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.970901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.188252</price><volu
me>312671</volume><tradeTime>2020-02-
18T16:37:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.982903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.3</price><volume>5
06500</volume><tradeTime>2020-02-
19T15:56:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.157402</refPx></row></table3><table
4><row><simpleAvgPx>101.24913</simpleAvgPx><avgPx>101.289453</avgPx><highPx>101.3</hig
hPx><lowPx>101.197391</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>610775.399999</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>80000</medianFilledVolume><medianOrderedVolume>80000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-
02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.21</price><volume>
4048</volume><tradeTime>2020-02-
20T16:50:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.126099</refPx></row></table3><table
4><row><simpleAvgPx>101.2</simpleAvgPx><avgPx>101.203333</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>6072.2</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>3000



</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.21</price><volume>
97161</volume><tradeTime>2020-02-
21T16:37:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.116302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>8
0960</volume><tradeTime>2020-02-
25T16:55:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.060097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.05</price><volume>
171785</volume><tradeTime>2020-02-
28T16:43:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.019096</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.863077</price><volu
me>65560</volume><tradeTime>2020-03-
02T16:43:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.972534</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.813731</price><volu
me>202635</volume><tradeTime>2020-03-
03T16:38:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.966103</refPx></row></table3><table
4><row><simpleAvgPx>101.006802</simpleAvgPx><avgPx>101.085059</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>6833
34.999988</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>338000</medianFilledVolume><medianOrde
redVolume>338000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.887831</price><volu
me>167473</volume><tradeTime>2020-03-



04T16:56:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.991997</refPx></row></table3><table
4><row><simpleAvgPx>100.903916</simpleAvgPx><avgPx>100.888024</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1684
82.999958</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>83500</medianFilledVolume><medianOrder
edVolume>83500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.947447</price><volu
me>94890</volume><tradeTime>2020-03-
05T16:51:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.985298</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.88</price><volume>
80704</volume><tradeTime>2020-03-
06T17:02:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.980904</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
875568</volume><tradeTime>2020-03-
10T10:25:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.688873</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>870000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>41</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.43</price><volume>
34146</volume><tradeTime>2020-03-
12T16:53:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.692001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>BAC Float 
07/23/24</name><identifier><ID>US06051GHK85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 2  3/4  
07/15/21</name><identifier><ID>USU07265AL29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCHEN 6 
07/30/26</name><identifier><ID>XS1859258383</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 4.2 
07/15/34</name><identifier><ID>USU07265AR98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CONGLO 3  3/8  
08/01/23</name><identifier><ID>XS1859531060</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.52</price><volume>
310560</volume><tradeTime>2020-01-
13T15:04:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.12505</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.601</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.601</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs



></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CONGLO 4  1/8  
08/01/25</name><identifier><ID>XS1859543073</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PGB Float 
07/23/25</name><identifier><ID>PTOTVMOE0000</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1</price><volume>5
20500</volume><tradeTime>2020-01-
09T09:34:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.338402</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.125</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.125</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-
02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.92</price><volume>
524600</volume><tradeTime>2020-02-
12T14:57:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.620796</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NIBCAP Float 
07/30/20</name><identifier><ID>XS1860797288</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CQP 5  1/4  
10/01/25</name><identifier><ID>US16411QAB77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  5/8  
07/31/20</name><identifier><ID>US912828Y461</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-
01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>
148828</volume><tradeTime>2020-01-
29T14:33:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.52735</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>SUNAC 8  5/8  
07/27/20</name><identifier><ID>XS1861032628</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 2.85 
04/15/25</name><identifier><ID>USU07265AP33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>PDCE 5  3/4  
05/15/26</name><identifier><ID>US69327RAJ05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>1980
00</volume><tradeTime>2020-02-
10T13:48:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.49131</refPx></row></table3><table4>
<row><simpleAvgPx>98.8</simpleAvgPx><avgPx>98.8</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>395200</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 2.8 
12/01/28</name><identifier><ID>IT0005340929</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRMHLD 6  3/4  
08/15/23</name><identifier><ID>XS1860216909</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OIBRBZ 10 
07/27/25</name><identifier><ID>USP7354PAA23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-



27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>9
9750</volume><tradeTime>2020-02-
27T14:01:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.87545</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>9
9750</volume><tradeTime>2020-02-
28T14:02:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.69725</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</pri
ce><volume>99400</volume><tradeTime>2020-03-
03T14:35:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.24965</refPx></row></table3><table4>
<row><simpleAvgPx>99.455</simpleAvgPx><avgPx>99.455</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>198910</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SCHENC 6  
7/8  
06/15/23</name><identifier><ID>XS1862511729</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CHMEDA 4  1/4  
08/07/23</name><identifier><ID>XS1859213289</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP Float 
08/03/23</name><identifier><ID>US025816BX68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP 3.7 
08/03/23</name><identifier><ID>US025816BW85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEXFP 3  3/4  
08/08/23</name><identifier><ID>FR0013354297</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-
01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.71</price><volume>
108710</volume><tradeTime>2020-01-
31T15:29:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.9912</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>7.871</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>7.871</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HEIGR 0  
1/2  
08/09/22</name><identifier><ID>XS1863994981</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTEL 9  1/2  
02/15/23</name><identifier><ID>US45827AAD54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESKOM 6.35 
08/10/28</name><identifier><ID>XS1864523300</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 4.687 
06/09/25</name><identifier><ID>US345397ZJ59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 3.813 
10/12/21</name><identifier><ID>US345397ZH93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>H 4  3/8  
09/15/28</name><identifier><ID>US448579AG79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 7  3/4  
PERP</name><identifier><ID>US06738EBA29</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 3.4 
08/13/21</name><identifier><ID>USU09513HQ56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW Float 
08/13/21</name><identifier><ID>USU09513HR30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 1 
02/16/23</name><identifier><ID>XS1865186321</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table4><row><simpleAvgPx>102.26</simpleAvgPx><avgPx>102.271613</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>7926050</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3875000</medianFilledVolu
me><medianOrderedVolume>3875000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.4205</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.4205</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>55.5005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>55.5005<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>BNP 7 
PERP</name><identifier><ID>USF1R15XK854</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VST 5  1/2  
09/01/26</name><identifier><ID>USU9226VAA53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JOJHOU 5.3 
08/07/23</name><identifier><ID>SK4120014390</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DWFULB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>APA 4  3/8  
10/15/28</name><identifier><ID>US037411BE40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZN Float 
08/17/23</name><identifier><ID>US046353AS79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNP 6  1/8  
PERP</name><identifier><ID>US15189TAS69</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T Float 
06/12/24</name><identifier><ID>US00206RGD89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-



29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FLR 4  1/4  
09/15/28</name><identifier><ID>US343412AF90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABNANV Float 
08/27/21</name><identifier><ID>XS1871116338</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NDASS 3  3/4  
08/30/23</name><identifier><ID>US65557DAY76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NDASS Float 
08/30/23</name><identifier><ID>US65557DAZ42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>790000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1050000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPE 6  3/8  
07/01/26</name><identifier><ID>US13123XAZ50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REDPRO 11 
08/29/20</name><identifier><ID>XS1871136286</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  5/8  
08/31/20</name><identifier><ID>US9128284Y39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>229</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>229</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>DIOKRE 6 
10/01/23</name><identifier><ID>DE000A2NBY22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>
20070</volume><tradeTime>2020-02-
26T13:50:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.115608</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>1.513</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>1.513</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SSELN 1  3/8  
09/04/27</name><identifier><ID>XS1875284702</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.1</price><volume>2
70250</volume><tradeTime>2020-01-
30T10:48:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.87915</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NANFUN 5 
09/05/28</name><identifier><ID>XS1873136607</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIEGR 0  3/8  



09/06/23</name><identifier><ID>XS1874127811</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>570000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SSABAS 2  7/8  
09/06/23</name><identifier><ID>XS1876473122</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EUROCL Float 
03/08/21</name><identifier><ID>BE6307617959</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 1.55 
09/28/21</name><identifier><ID>IT0005342081</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>
25412</volume><tradeTime>2020-01-
02T16:34:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.064201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>
40660</volume><tradeTime>2020-01-
03T16:35:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.093399</refPx></row></table3><table
4><row><simpleAvgPx>101.875</simpleAvgPx><avgPx>102.082456</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1047366<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>513000</medianFilledVolume><medianOrderedVolume>
986000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>12.921</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>12.921</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49.5</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>49.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.7</price><volume>2
5425</volume><tradeTime>2020-01-
07T16:35:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.098854</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.7</price><volume>7
4241</volume><tradeTime>2020-01-
08T16:39:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.058365</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.666667</price><volu
me>61000</volume><tradeTime>2020-01-
10T16:42:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.008102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>
161623</volume><tradeTime>2020-01-
13T16:44:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.030411</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.656053</price><volu
me>38629</volume><tradeTime>2020-01-
14T16:49:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.776779</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.654098</price><volu
me>496072</volume><tradeTime>2020-01-
15T16:42:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.680977</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>
62006</volume><tradeTime>2020-01-
16T16:46:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.667587</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.69</price><volume>
72199</volume><tradeTime>2020-01-
17T16:43:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.576302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.69</price><volume>
124061</volume><tradeTime>2020-01-
20T16:41:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.581001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.69</price><volume>
212532</volume><tradeTime>2020-01-
21T16:36:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.622223</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.66</price><volume>
63029</volume><tradeTime>2020-01-
22T16:57:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.602989</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.649737</price><volu
me>38626</volume><tradeTime>2020-01-
23T16:45:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.58403</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.71</price><volume>
37632</volume><tradeTime>2020-01-
24T16:47:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.608498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.73</price><volume>
77314</volume><tradeTime>2020-01-
27T16:46:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.624428</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.77</price><volume>
22389</volume><tradeTime>2020-01-
28T16:51:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.671402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.77</price><volume>
91593</volume><tradeTime>2020-01-
29T16:42:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.690002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>205
020</volume><tradeTime>2020-01-
30T16:42:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.729401</refPx></row></table3><table
4><row><simpleAvgPx>101.93</simpleAvgPx><avgPx>101.963291</avgPx><highPx>102</highPx><l
owPx>101.89</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrad
es>3</numExecTrades><totalValue>322204</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>105000</m
edianFilledVolume><medianOrderedVolume>105000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>7
0242</volume><tradeTime>2020-01-
31T16:57:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.745003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.82</price><volume>
188367</volume><tradeTime>2020-02-
03T16:35:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.763458</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.78</price><volume>
31551</volume><tradeTime>2020-02-
04T16:44:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.771103</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.763305</price><volu
me>243214</volume><tradeTime>2020-02-
05T17:01:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.752502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.836</price><volume
>25459</volume><tradeTime>2020-02-



07T16:50:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.767899</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.745857</price><volu
me>71222</volume><tradeTime>2020-02-
10T16:53:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.770546</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.782528</price><volu
me>269723</volume><tradeTime>2020-02-
11T16:40:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.777603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.837097</price><volu
me>63139</volume><tradeTime>2020-02-
12T16:41:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.811096</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.77</price><volume>
93628</volume><tradeTime>2020-02-
13T16:41:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.830704</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.78</price><volume>
1017</volume><tradeTime>2020-02-
14T16:41:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.852402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.82</price><volume>
107929</volume><tradeTime>2020-02-



17T16:36:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.854401</refPx></row></table3><table
4><row><simpleAvgPx>102.06</simpleAvgPx><avgPx>101.841622</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>113044.2<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>55500</medianFilledVolume><medianOrderedVolume>5
5500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.16</price><volume>
154261</volume><tradeTime>2020-02-
18T16:37:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.870796</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.11</price><volume>
26548</volume><tradeTime>2020-02-
19T16:38:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1493</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.13</price><volume>
50043</volume><tradeTime>2020-02-
20T16:50:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.128998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.110909</price><volu
me>112322</volume><tradeTime>2020-02-
21T16:37:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.112801</refPx></row></table3><table
4><row><simpleAvgPx>102.100455</simpleAvgPx><avgPx>102.105333</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1531
58.00001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>75000</medianFilledVolume><medianOrder
edVolume>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.09</price><volume>
30627</volume><tradeTime>2020-02-
25T16:55:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.028198</refPx></row></table3><table



4><row><simpleAvgPx>102.295</simpleAvgPx><avgPx>102.103226</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>31652</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>15500</medianFilledVolume><medianOrderedVolume>15
500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.072828</price><volu
me>1082992</volume><tradeTime>2020-02-
26T16:41:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.035103</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>
17280</volume><tradeTime>2020-03-
02T16:43:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.85257</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.629107</price><volu
me>113824</volume><tradeTime>2020-03-
03T16:37:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.858002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.7</price><volume>2
4408</volume><tradeTime>2020-03-
04T16:57:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.895798</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>
10175</volume><tradeTime>2020-03-
05T16:51:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.909698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>



8140</volume><tradeTime>2020-03-
06T17:01:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.897903</refPx></row></table3><table
4><row><simpleAvgPx>101.73</simpleAvgPx><avgPx>101.711788</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>182064.1<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>89500</medianFilledVolume><medianOrderedVolume>8
9500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.66</price><volume>
3049</volume><tradeTime>2020-03-
09T16:47:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.835297</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.98</price><volume>
5049</volume><tradeTime>2020-03-
11T16:53:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.4198</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.03</price><volume>
2020</volume><tradeTime>2020-03-
12T16:53:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.370552</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.17</price><volume>
33056</volume><tradeTime>2020-03-
16T16:36:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.833466</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.63</price><volume>1
992</volume><tradeTime>2020-03-
17T16:57:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.608902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>RABOBK 4  5/8  
PERP</name><identifier><ID>XS1877860533</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BG 4.35 
03/15/24</name><identifier><ID>US120568BA72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>U
NANA 3 
03/07/22</name><identifier><ID>US904764BF35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CENVHL 5  5/8  
09/11/21</name><identifier><ID>XS1867060722</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NCPNOR 7  3/4  
05/03/23</name><identifier><ID>SE0011166594</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFSDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-
02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.5</si
mpleAvgExecutedPx><totalValue>101500</totalValue></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.86</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.86</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ADSGR 0.05 
09/12/23</name><identifier><ID>DE000A2LQRW5</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>126.585</price><volume
>253170</volume><tradeTime>2020-01-
21T16:32:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>126.75015</refPx></row></table3><table4
><row><simpleAvgPx>126.57</simpleAvgPx><avgPx>126.57</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>506280</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>ROTHLF 6  7/8  
PERP</name><identifier><ID>XS1865334020</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NKTDC 5  3/8  
09/12/18</name><identifier><ID>DK0030427661</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
09/11/21</name><identifier><ID>US404280BV07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
09/12/26</name><identifier><ID>US404280BW89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 7  1/4  
PERP</name><identifier><ID>USH3698DBZ62</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FUTLAN 6  1/2  
09/12/20</name><identifier><ID>XS1877986718</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTEL 8  1/2  
10/15/24</name><identifier><ID>US45824TBA25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP Float 
09/12/23</name><identifier><ID>US05584KAD00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MIZUHO Float 
09/11/24</name><identifier><ID>US60687YAU38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BPCEGP 4 
09/12/23</name><identifier><ID>US05584KAF57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENIIM 4  3/4  
09/12/28</name><identifier><ID>XS1826622240</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RELYON Float 
09/11/23</name><identifier><ID>NO0010831373</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CM Float 
09/13/23</name><identifier><ID>US13607RAE09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
VGPBB 3  1/2  
03/19/26</name><identifier><ID>BE0002611896</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CITKIE 7  1/2  
12/15/22</name><identifier><ID>XS1743762558</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PTEN 3.95 
02/01/28</name><identifier><ID>US703481AB79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>CI 3.4 
09/17/21</name><identifier><ID>USU4058LAD56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPE Float 
10/05/21</name><identifier><ID>US42824CBB46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AL 3  1/2  
01/15/22</name><identifier><ID>US00912XBE31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MERC 5  1/2  
01/15/26</name><identifier><ID>US588056AW17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 4  3/4  
09/14/28</name><identifier><ID>US83368TAM09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 0  1/4  
01/18/22</name><identifier><ID>FR0013365491</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.349</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.349</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ENELIM 4  7/8  
06/14/29</name><identifier><ID>USN30707AL22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENELIM 4  1/4  
09/14/23</name><identifier><ID>USN30707AJ75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.6</price><volume>2
66500</volume><tradeTime>2020-01-
15T15:32:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.2512</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.632</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.632</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 4  1/2  



01/15/26</name><identifier><ID>XS1881005976</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34999999999999</pri
ce><volume>295050</volume><tradeTime>2020-01-
28T14:05:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.27555</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.571</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>5.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.65000000000001</pri
ce><volume>379802</volume><tradeTime>2020-01-
29T11:23:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.6037</refPx></row><row><startTime>2
020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>98.5400
0000000001</simpleAvgExecutedPx><totalValue>98540</totalValue></row></table3><table4><ro
w><simpleAvgPx>98.595</simpleAvgPx><avgPx>98.62732</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>478342.5</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>242500</medianFilledVolume><medianOrderedVolume>24250
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>4.2275</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4
.2275</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1042500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.89</price><volume>1
83780</volume><tradeTime>2020-02-
24T15:46:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.88685</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.004</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.004</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.616</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.616</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.45</price><volume>8
9450</volume><tradeTime>2020-03-
04T13:55:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.77675000000001</refPx></row></table
3><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>6.775</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.775</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>655000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENELIM 4  5/8  
09/14/25</name><identifier><ID>USN30707AK49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDRSM 5  1/2  
09/01/23</name><identifier><ID>XS1879565791</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>1275
00</volume><tradeTime>2020-03-
06T12:57:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.0068</refPx></row></table3><table4><
row><simpleAvgPx>86.66166699999999</simpleAvgPx><avgPx>87.49250000000001</avgPx><high
Px>89.985</highPx><lowPx>85</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRf
q><numExecTrades>3</numExecTrades><totalValue>437462.5</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>150000</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>2520
00</volume><tradeTime>2020-03-
10T15:01:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.02545000000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>6.49</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.49</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>52</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>52</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>4.183</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>4.183</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54</price><volume>1620
00</volume><tradeTime>2020-03-
25T12:53:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>47.515396</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>56.9</price><volume>25
6050</volume><tradeTime>2020-03-
26T14:09:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>47.360809</refPx></row></table3><table4
><row><simpleAvgPx>55.325</simpleAvgPx><avgPx>56.1125</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>336675</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.8455</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.8455</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>SGOFP 0  7/8  
09/21/23</name><identifier><ID>XS1881574591</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.615</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.615</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>CNHI 1  7/8  
01/19/26</name><identifier><ID>XS1823623878</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-
03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.33</price><volume>9
93300</volume><tradeTime>2020-03-
16T16:37:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9158</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>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.53</price><volume>9
85300</volume><tradeTime>2020-03-
17T10:33:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.17274999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.8</price><volume>13
13200</volume><tradeTime>2020-03-
24T13:27:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.5003</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>BBLTB 4.45 
09/19/28</name><identifier><ID>USY0606WBZ24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIA Float 
09/20/21</name><identifier><ID>US00131MAG87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>MRIYAF 2 
12/31/25</name><identifier><ID>XS1865105933</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGLGR 3 
09/20/23</name><identifier><ID>DE000A2G8VX7</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.09999999999999</pri
ce><volume>86100</volume><tradeTime>2020-01-
06T15:58:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.184792</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.63</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.63</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54.99</price><volume>2
19960</volume><tradeTime>2020-03-
19T13:13:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>65.53400000000001</refPx></row></table
3><table4><row><simpleAvgPx>55</simpleAvgPx><avgPx>55</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>440000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PACD 8  
3/8  
10/01/23</name><identifier><ID>USG6868TAA54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRU 5.7 
09/15/48</name><identifier><ID>US744320BF81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 4  1/4  
11/14/28</name><identifier><ID>US00287YBF51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 3  3/4  
11/14/23</name><identifier><ID>US00287YBC21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 3  3/8  
11/14/21</name><identifier><ID>US00287YBE86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAMENT Float 
04/27/23</name><identifier><ID>XS1877354677</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LGUANG 11 
09/20/20</name><identifier><ID>XS1837976890</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IPSFP 2  7/8  
09/21/25</name><identifier><ID>FR0013367174</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.875</price><volume
>1142625</volume><tradeTime>2020-01-
20T14:06:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.15235</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.71</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>5.71</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>1
139600</volume><tradeTime>2020-01-
21T15:14:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2579</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.534</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.534</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.1</price><volume>1
576500</volume><tradeTime>2020-02-
17T11:39:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.7158</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.905</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>7.905</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.5</price><volume>1
045000</volume><tradeTime>2020-03-
02T13:44:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.20625</refPx></row></table3><table4



><row><simpleAvgPx>104.35</simpleAvgPx><avgPx>104.35</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2087000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.6</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
6</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>28.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.6</price><volume>2
09200</volume><tradeTime>2020-03-
05T16:50:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.35875</refPx></row></table3><table4
><row><simpleAvgPx>104.3375</simpleAvgPx><avgPx>104.366964</avgPx><highPx>104.6</highPx
><lowPx>103.85</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTr
ades>4</numExecTrades><totalValue>5844550</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>120000
0</medianFilledVolume><medianOrderedVolume>1200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.656</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.623</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>44</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>505
000</volume><tradeTime>2020-03-
12T13:33:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.2148</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ISPIM 7.7 
PERP</name><identifier><ID>US46115HAV96</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>INTNED Float 
09/20/23</name><identifier><ID>XS1882544205</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVNA 8  7/8  
10/01/23</name><identifier><ID>US146869AA09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZALNO Float 
09/28/23</name><identifier><ID>NO0010832710</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 2.2 
07/15/22</name><identifier><ID>USU07265AM02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCAMA 3  3/8  
09/24/28</name><identifier><ID>FR0013365640</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFODX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.38</price><volume>



556900</volume><tradeTime>2020-01-
09T14:53:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.3284</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>5.607</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.607</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.516</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.516</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.3</price><volume>1
12300</volume><tradeTime>2020-01-
23T10:16:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.0894</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.607</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.607</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46.001</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.545</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.545</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
04+00:00</tradeDate><table4><row><simpleAvgPx>111.675</simpleAvgPx><avgPx>111.675</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>11167500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolu
me><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8655</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.8655</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.75</price><volume>1
655000</volume><tradeTime>2020-03-
19T14:29:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.85814999999999</refPx></row></table



3><table4><row><simpleAvgPx>82.680567</simpleAvgPx><avgPx>82.295473</avgPx><highPx>84<
/highPx><lowPx>81.29170000000001</lowPx></row></table4><table6><row><numOrdRfq>3</nu
mOrdRfq><numExecTrades>3</numExecTrades><totalValue>9052502</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>3000000</medianFilledVolume><medianOrderedVolume>3000000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>0.709</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.578</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>41.333333</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.625</price><volume>
256875</volume><tradeTime>2020-03-
20T16:28:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.822</refPx></row></table3><table4><r
ow><simpleAvgPx>85.3875</simpleAvgPx><avgPx>85.3875</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>512325</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.399</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.3
99</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EUTOSO 4 
09/21/21</name><identifier><ID>XS1882680645</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 6  1/2  
PERP</name><identifier><ID>US37045XCM65</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DSMDMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DSX 9  1/2  
09/27/23</name><identifier><ID>NO0010832868</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 3.9 
09/24/38</name><identifier><ID>USU74078CC58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CCB Float 
09/24/21</name><identifier><ID>XS1877506367</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM 5  7/8  
PERP</name><identifier><ID>ES0813211002</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>1296
000</volume><tradeTime>2020-03-
20T12:30:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>79.97445</refPx></row></table3><table4>
<row><simpleAvgPx>81.0625</simpleAvgPx><avgPx>81.0625</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2594000</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1600000</medianFilledVolume><medianOrderedVolume>16
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.638</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.638</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>68</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>68</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BRACKN 
8  7/8  
10/15/23</name><identifier><ID>XS1882541953</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NBOBOM 5  5/8  
09/25/23</name><identifier><ID>XS1884006559</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>IPG 4.65 
10/01/28</name><identifier><ID>US460690BP43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 3.796 
09/21/25</name><identifier><ID>US10373QAB68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 4  1/2  
09/21/28</name><identifier><ID>USF2893TAU00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNDTN 3  1/4  
09/20/30</name><identifier><ID>XS1879567144</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHUANT 4  5/8  
09/26/21</name><identifier><ID>XS1852561031</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 5.999 
01/27/28</name><identifier><ID>US71647NAY58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 5 
09/21/48</name><identifier><ID>USF2893TAT37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NSANY Float 
09/21/21</name><identifier><ID>USU65478BR64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>323000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ZHPRHK 12  1/2  
01/02/21</name><identifier><ID>XS1882430298</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JAPTOB 3  1/2  
09/28/23</name><identifier><ID>XS1883352681</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SBIIN 4  1/2  
09/28/23</name><identifier><ID>XS1856795510</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPLK 0  1/2  
09/15/23</name><identifier><ID>US848637AC82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>123.215</price><volume
>246430</volume><tradeTime>2020-01-
16T10:31:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>123.204529</refPx></row></table3><table
4><row><simpleAvgPx>123.2</simpleAvgPx><avgPx>123.2</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>492800</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>131.015</price><volume
>131015</volume><tradeTime>2020-02-
18T16:09:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>130.927185</refPx></row></table3><table
4><row><simpleAvgPx>131</simpleAvgPx><avgPx>131</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>262000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DXC 1  3/4  
01/15/26</name><identifier><ID>XS1883245331</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.52</
simpleAvgExecutedPx><totalValue>304560</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.547</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.54
7</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ALAHKW 7  
1/4  
PERP</name><identifier><ID>XS1790134958</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK Float 
09/26/23</name><identifier><ID>US74977SDD18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>320000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 5  7/8  
PERP</name><identifier><ID>XS1884698256</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.065</price><volume>
178130</volume><tradeTime>2020-03-
30T10:59:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.27290000000001</refPx></row></table
3><table4><row><simpleAvgPx>89.7825</simpleAvgPx><avgPx>89.7825</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3591
30</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.681</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.681</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SASOL 6  1/2  



09/27/28</name><identifier><ID>US80386WAB19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SASOL 5  7/8  
03/27/24</name><identifier><ID>US80386WAA36</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HOFISS 2  3/4  
04/03/23</name><identifier><ID>XS1884813293</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RAGSTF 0 
10/02/24</name><identifier><ID>DE000A2LQRA1</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 4 
PERP</name><identifier><ID>FR0013367612</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBY 4.45 
10/01/28</name><identifier><ID>US08652BAA70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED Float 
10/02/23</name><identifier><ID>US456837AL73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GCLIM Float 
04/15/24</name><identifier><ID>XS1888268064</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.84999999999999</pri
ce><volume>888500</volume><tradeTime>2020-03-
23T16:32:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.7116</refPx></row></table3><table4><
row><simpleAvgPx>88.855</simpleAvgPx><avgPx>88.855</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1777100</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.958</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
958</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HSBC 2.85 
09/28/24</name><identifier><ID>XS1876165819</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 6  1/4  
10/03/78</name><identifier><ID>XS1888180640</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MGNLN 6  1/4  
10/20/68</name><identifier><ID>XS1888925747</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VOD 3.1 
01/03/79</name><identifier><ID>XS1888179477</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-
02-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.05</price><volume>
520250</volume><tradeTime>2020-02-
26T11:38:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.28325</refPx></row></table3><table4
><row><simpleAvgPx>104.1105</simpleAvgPx><avgPx>104.1105</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1041105</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>5
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>V
OD 4  7/8  
10/03/78</name><identifier><ID>XS1888180996</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DICGR 3  1/2  
10/02/23</name><identifier><ID>DE000A2NBZG9</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>11000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
VOD 4.2 
10/03/78</name><identifier><ID>XS1888179550</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GETFP 3  5/8  
10/01/23</name><identifier><ID>XS1886399093</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.49</price><volume>
1044900</volume><tradeTime>2020-01-
20T14:02:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.38835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.94</price><volume>
363790</volume><tradeTime>2020-02-
17T16:31:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.1081</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
917550</volume><tradeTime>2020-03-
11T10:00:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.92835</refPx></row></table3><table4
><row><simpleAvgPx>101.775</simpleAvgPx><avgPx>101.775</avgPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1831950</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>900000</medianFilledVolume><medianOrderedVolume>90
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.63</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.63</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
00</volume><tradeTime>2020-03-
12T15:55:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.52325</refPx></row></table3><table4>
<row><simpleAvgPx>96.5</simpleAvgPx><avgPx>96.5</avgPx></row></table4><table6><row><nu
mOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1930000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>550000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.6585</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.658
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.59999999999999</pri
ce><volume>795600</volume><tradeTime>2020-03-
26T14:41:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.04730000000001</refPx></row></table
3><table4><row><simpleAvgPx>93.55</simpleAvgPx><avgPx>93.55</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1590350<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>850000</medianFilledVolume><medianOrderedVolume>
850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>328.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>328.5</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CAR 4  
3/4  
01/30/26</name><identifier><ID>XS1889107931</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.676</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.676</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>1
02100</volume><tradeTime>2020-03-
05T09:43:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.74485</refPx></row></table3><table4
><row><simpleAvgPx>102.0875</simpleAvgPx><avgPx>102.0875</avgPx><highPx>102.3</highPx><
lowPx>101.75</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTra
des>4</numExecTrades><totalValue>408350</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</
medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FLOAT 9 
04/11/24</name><identifier><ID>NO0010833775</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BVIFP 1  7/8  
01/06/25</name><identifier><ID>FR0013370129</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>1
035000</volume><tradeTime>2020-03-
11T14:13:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.637</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>13</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>39
4000</volume><tradeTime>2020-03-
19T15:32:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.63209999999999</refPx></row></table
3><table4><row><simpleAvgPx>98.34999999999999</simpleAvgPx><avgPx>98.34999999999999</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>786800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolu
me><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.9815</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.9815</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>55.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>55.5</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum



entRtsTables><table2><name>SOCGEN 7  3/8  
PERP</name><identifier><ID>US83367TBV08</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 7  3/8  
PERP</name><identifier><ID>USF84914CU62</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRTING 3 
03/15/24</name><identifier><ID>XS1886543476</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table4><row><simpleAvgPx>99.075</simpleAvgPx><avgPx>99.075</avgPx>
</row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>9907500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolume>
<medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.3295</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.3295</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>144.5005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>144.5005</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-03-
12+00:00</tradeDate><table4><row><simpleAvgPx>95.5</simpleAvgPx><avgPx>95.5</avgPx><high
Px>96</highPx><lowPx>95</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><
numExecTrades>4</numExecTrades><totalValue>5730000</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>1500000</medianFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7
795</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7795</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>40</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>40</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>4250
00</volume><tradeTime>2020-03-



17T10:45:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.2337</refPx></row></table3><table4><
row><simpleAvgPx>85.5</simpleAvgPx><avgPx>85.5</avgPx></row></table4><table6><row><num
OrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>855000</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.3385</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.3385</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.666667</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.5</price><volume>78
3750</volume><tradeTime>2020-03-
18T16:25:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.21720000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 4  1/4  
02/04/21</name><identifier><ID>US25160PAC14</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MET 1  5/8  
06/09/22</name><identifier><ID>XS1891317478</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFSAR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 7  1/2  
PERP</name><identifier><ID>US539439AU36</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SABIC 4 
10/10/23</name><identifier><ID>XS1890684688</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>2
11000</volume><tradeTime>2020-02-
04T13:05:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.6291</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.586</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.586</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>10</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>10</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>TOUPFP 5  3/4  
07/31/23</name><identifier><ID>FR0013351178</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94499999999999</pri
ce><volume>999450</volume><tradeTime>2020-03-
02T14:31:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.129486</refPx></row></table3><table
4><row><simpleAvgPx>99.95</simpleAvgPx><avgPx>99.95</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1999000</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TOTAL 
3.883 
10/11/28</name><identifier><ID>US89152UAH59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MET 3.45 
10/09/21</name><identifier><ID>US59217HBV87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALDFP 1  1/4  
10/11/22</name><identifier><ID>XS1892240281</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>1
03100</volume><tradeTime>2020-01-
24T09:46:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.20035</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TOY
OTA 2.6 
10/24/25</name><identifier><ID>XS1885506813</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PTECLN 3  3/4  



10/12/23</name><identifier><ID>XS1849464323</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 2.3 
10/15/21</name><identifier><ID>IT0005348443</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-
03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.703</price><volume
>718921</volume><tradeTime>2020-03-
13T14:31:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.40215</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.362</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.362</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>KFW 3  1/8  
12/15/21</name><identifier><ID>US500769HW70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ROSINI 6  3/4  
10/30/25</name><identifier><ID>XS1881594946</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.662</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.662</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>TIGO 6  5/8  
10/15/26</name><identifier><ID>XS1894610119</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAG 4.3 
05/01/24</name><identifier><ID>US205887CA82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-
03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25</price><volume>9
92500</volume><tradeTime>2020-03-
20T16:43:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.54939299999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.5600000000000001</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.5600000000000001</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>279</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>279</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>GERLBP 6  1/2  
04/17/22</name><identifier><ID>XS1856028425</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 6.694 
01/15/27</name><identifier><ID>US501797AQ79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JBSSBZ 7 
01/15/26</name><identifier><ID>USA29875AA87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>Neoen 
SA</name><identifier><ID>FR0011675362</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DECFP Float 
10/24/20</name><identifier><ID>FR0013374881</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBER 8 
11/01/26</name><identifier><ID>USU9029YAB66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBER 7  1/2  
11/01/23</name><identifier><ID>USU9029YAA83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 6  3/8  
05/15/29</name><identifier><ID>US64110LAX47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>URI 6  1/2  
12/15/26</name><identifier><ID>US911365BK93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OMANGS 5.932 
10/31/25</name><identifier><ID>XS1799523276</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCHW 4 
02/01/29</name><identifier><ID>US808513AZ88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRIFII 2  3/8  
11/14/30</name><identifier><ID>XS1904690341</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-
02-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.215</price><volume
>148863</volume><tradeTime>2020-02-
17T09:44:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>117.54805</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>ATOFP 0  3/4  
05/07/22</name><identifier><ID>FR0013378445</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.7</price><volume>1
01700</volume><tradeTime>2020-01-
24T09:48:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.7945</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.001</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>HTHROW 4  3/4  
03/01/24</name><identifier><ID>XS1904681944</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 3  3/4  
11/05/21</name><identifier><ID>USU2339CDK19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HERTHA 6  1/2  
11/08/23</name><identifier><ID>SE0011337054</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-
02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.9</price><volume>5
8266</volume><tradeTime>2020-02-
12T16:46:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.207458</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>54000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>80</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>80</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>GM Float 
11/06/21</name><identifier><ID>US37045XCN49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GM 4.2 
11/06/21</name><identifier><ID>US37045XCP96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
NEDWBK 1  1/2  
06/15/39</name><identifier><ID>XS1907155235</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FANHAI 12 
10/31/21</name><identifier><ID>XS1893891595</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LOGICR 1  1/2  
11/14/22</name><identifier><ID>XS1909057215</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.525</price><volume
>1811687</volume><tradeTime>2020-01-
13T15:20:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.30775</refPx></row></table3><table4
><row><simpleAvgPx>103.5525</simpleAvgPx><avgPx>103.5525</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3624337.5<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>1750000</medianFilledVolume><medianOrderedVolume
>1750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>53.239</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>53.239</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>QGEN 1 
11/13/24</name><identifier><ID>XS1908221507</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 4.61 
02/15/23</name><identifier><ID>US06738EBE41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR Float 
02/15/23</name><identifier><ID>US06738EBF16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 3  7/8  
11/13/28</name><identifier><ID>US822582CB65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN Float 
11/13/23</name><identifier><ID>US822582CA82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 4  1/4  
11/13/23</name><identifier><ID>USU9273ACG86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 3  7/8  



11/13/20</name><identifier><ID>USU9273ACD55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 4  3/4  
11/13/28</name><identifier><ID>USU9273ACK98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDASAL 6.53 
11/15/28</name><identifier><ID>USY7140WAC20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDASAL 5.23 
11/15/21</name><identifier><ID>USY7140WAA63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MD 6  1/4  
01/15/27</name><identifier><ID>US58502BAC00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEELZ 4  7/8  
11/15/21</name><identifier><ID>XS1888985642</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 4 
11/12/21</name><identifier><ID>USU9273ACE39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW Float 
11/12/21</name><identifier><ID>USU9273ACF04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 4  5/8  
11/13/25</name><identifier><ID>USU9273ACJ26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW Float 
11/16/24</name><identifier><ID>XS1910947941</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OSEOFI 0  5/8  
05/25/26</name><identifier><ID>FR0013382116</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.511</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.511</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>MAR Float 
12/01/20</name><identifier><ID>US571903AZ64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HESLAN 0 
04/02/20</name><identifier><ID>DE000HLB11X4</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DSAYVI</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NMCHSU 5.95 
11/21/23</name><identifier><ID>XS1825879825</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34999999999999</pri
ce><volume>196700</volume><tradeTime>2020-02-
10T13:57:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.06495</refPx></row></table3><table4>
<row><simpleAvgPx>98.22499999999999</simpleAvgPx><avgPx>98.22499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>392900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.2</price><volume>17
6400</volume><tradeTime>2020-02-
26T19:00:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.8969</refPx></row></table3><table4><
row><simpleAvgPx>88.15000000000001</simpleAvgPx><avgPx>88.15000000000001</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>352600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><median
OrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DD 4.205 
11/15/23</name><identifier><ID>US26078JAB61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TACHEM 2  1/4  
11/21/26</name><identifier><ID>XS1843449122</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.15</price><volume>
448600</volume><tradeTime>2020-01-
20T15:52:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.39385</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.552</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.552</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ECOREG Float 
11/15/23</name><identifier><ID>XS1910293643</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TACHEM Float 
11/21/22</name><identifier><ID>XS1843449809</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADJGR 1  1/4  
11/23/23</name><identifier><ID>DE000A2RUD79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCVNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JOMAR 9.85 
11/15/23</name><identifier><ID>XS1897163892</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 3.557 
08/15/27</name><identifier><ID>US05526DBB01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 2.764 
08/15/22</name><identifier><ID>US05526DAV73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 4  1/2  
11/22/20</name><identifier><ID>XS1895776562</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 5  1/2  
11/22/23</name><identifier><ID>XS1895777370</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRPTT 1.45 
11/30/28</name><identifier><ID>FR0013384567</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 3.222 
08/15/24</name><identifier><ID>US05526DAZ87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 4.3 
02/15/30</name><identifier><ID>US00206RGQ92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAICEM 0 
12/10/23</name><identifier><ID>XS1861512835</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNLR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-
03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.89</price><volume>
1128900</volume><tradeTime>2020-03-
17T11:03:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>112.8591</refPx></row></table3><table4>
<row><simpleAvgPx>112.875</simpleAvgPx><avgPx>112.875</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2257500</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.875</price><volume
>1128750</volume><tradeTime>2020-03-
18T15:46:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.804497</refPx></row></table3><table
4><row><simpleAvgPx>112.875</simpleAvgPx><avgPx>112.875</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2257500</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>E
GLPL 4  1/2  
11/28/22</name><identifier><ID>PTMENWOM0007</ID><IDType>ISIN</IDType></identifier><class
ification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></tabl
e2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOLBBB 4  1/4  
PERP</name><identifier><ID>BE6309987400</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBM 3.6 
11/30/21</name><identifier><ID>US44932HAM51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBM 3.45 
11/30/20</name><identifier><ID>US44932HAK95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LSELN 1  3/4  
12/06/27</name><identifier><ID>XS1918000107</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POWFIN 6.15 
12/06/28</name><identifier><ID>US73928RAA41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 4.023 
12/05/24</name><identifier><ID>US46647PAY25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LMCA 2  1/4  
12/01/48</name><identifier><ID>US531229AH59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>121.385</price><volume
>242770</volume><tradeTime>2020-01-
16T10:31:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>121.374634</refPx></row></table3><table
4><row><simpleAvgPx>121.37</simpleAvgPx><avgPx>121.37</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>485480</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.565</price><volume
>602825</volume><tradeTime>2020-02-
17T13:57:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>120.5411</refPx></row></table3><table4>
<row><simpleAvgPx>120.55</simpleAvgPx><avgPx>120.55</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1205500</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HEIBOS 1  
3/4  
12/07/21</name><identifier><ID>XS1918007458</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COPNSW 2  1/2  
12/05/23</name><identifier><ID>XS1918761997</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAZGR 7  1/4  
09/30/25</name><identifier><ID>XS1914256695</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.95</price><volume>
1244912</volume><tradeTime>2020-01-
28T11:39:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.932</refPx></row></table3><table4><
row><simpleAvgPx>105.975</simpleAvgPx><avgPx>105.975</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2490412.5</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1175000</medianFilledVolume><medianOrderedVolume>11
75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>1.0005</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>1.0005</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NXPI 4  7/8  
03/01/24</name><identifier><ID>USN65965BB59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP Float 
06/28/20</name><identifier><ID>XS1842119635</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALMSM 0  1/4  
12/14/21</name><identifier><ID>XS1919894813</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table4><row><simpleAvgPx>98.675</simpleAvgPx><avgPx>98.675</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>6512550</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3300000</medianFilledVolume>
<medianOrderedVolume>3300000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.5445</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5445</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>57.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>57.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>T Float 
02/15/23</name><identifier><ID>US00206RFY36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VMUKLN 7  7/8  
12/14/28</name><identifier><ID>XS1921970668</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T Float 
09/05/23</name><identifier><ID>XS1907118464</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GUAMET 4.3 
12/18/21</name><identifier><ID>XS1916306456</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WTI 9  3/4  
11/01/23</name><identifier><ID>USU85254AF42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
UNH 3  1/2  
02/15/24</name><identifier><ID>US91324PDM14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5.35 
02/12/28</name><identifier><ID>US71654QCK67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XINHUZ 11 
12/20/21</name><identifier><ID>XS1917914282</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  1/2  
01/23/29</name><identifier><ID>US71654QCP54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 3.216 
11/28/23</name><identifier><ID>US10373QAW06</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 2.52 
09/19/22</name><identifier><ID>US10373QBA76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MTDR 5  7/8  
09/15/26</name><identifier><ID>US576485AE64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RONXIN 11  1/2  
07/03/20</name><identifier><ID>XS1925997097</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MOLAND 15  1/2  
07/02/20</name><identifier><ID>XS1926064541</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Fotex Holding 
SE</name><identifier><ID>LU2057892510</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESXXXR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade



DateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>2</price><volume>4000<
/volume><tradeTime>2020-01-
29T13:55:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>2.1</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>CEWGR 3  1/2  
PERP</name><identifier><ID>DE000A1MA904</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DCVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 2.2 
12/31/21</name><identifier><ID>IT0005354102</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.03</price><volume>
30909</volume><tradeTime>2020-01-
02T16:34:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.014099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.03</price><volume>
87575</volume><tradeTime>2020-01-
03T16:35:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.996201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.11</price><volume>
3093</volume><tradeTime>2020-01-
07T16:34:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.029396</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.083077</price><volu
me>134007</volume><tradeTime>2020-01-
08T16:39:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.875938</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>5
7736</volume><tradeTime>2020-01-
10T16:42:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.967598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>6
2891</volume><tradeTime>2020-01-
13T16:44:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.953979</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.106216</price><volu
me>190746</volume><tradeTime>2020-01-
14T16:49:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.993088</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>7
7325</volume><tradeTime>2020-01-
15T16:43:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.983803</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.02</price><volume>
142167</volume><tradeTime>2020-01-
16T16:46:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.988083</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.09</price><volume>
94842</volume><tradeTime>2020-01-
17T16:43:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.802696</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.11</price><volume>
85581</volume><tradeTime>2020-01-
20T16:41:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.799301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.09</price><volume>
154635</volume><tradeTime>2020-01-
21T16:36:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.993027</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.07</price><volume>
36074</volume><tradeTime>2020-01-
22T16:57:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.961151</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.02</price><volume>
110231</volume><tradeTime>2020-01-
23T16:45:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.965202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.13</price><volume>
278451</volume><tradeTime>2020-01-
24T16:47:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.950996</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>
51580</volume><tradeTime>2020-01-
27T16:46:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.948837</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.217949</price><volu
me>161019</volume><tradeTime>2020-01-
28T16:51:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.020599</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>3
0960</volume><tradeTime>2020-01-
29T16:42:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.013603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.24</price><volume>
47490</volume><tradeTime>2020-01-
30T16:42:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.032501</refPx></row></table3><table
4><row><simpleAvgPx>103.245</simpleAvgPx><avgPx>103.247553</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>194105.4
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>94000</medianFilledVolume><medianOrderedVolume
>94000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.21</price><volume>
206420</volume><tradeTime>2020-01-
31T16:57:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.042503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>



14455</volume><tradeTime>2020-02-
03T16:36:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.037888</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.22</price><volume>
314821</volume><tradeTime>2020-02-
04T16:44:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.058937</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.17</price><volume>
12380</volume><tradeTime>2020-02-
05T17:02:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.070999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>
67054</volume><tradeTime>2020-02-
06T16:41:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.049202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.18</price><volume>
28890</volume><tradeTime>2020-02-
07T16:50:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.042702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.18</price><volume>
49526</volume><tradeTime>2020-02-
10T16:53:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.039467</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.18</price><volume>



103180</volume><tradeTime>2020-02-
11T16:40:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.05481</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.78</price><volume>
4151</volume><tradeTime>2020-02-
17T16:36:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.043404</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5175</price><volum
e>397507</volume><tradeTime>2020-02-
18T16:37:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.042641</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>7
8736</volume><tradeTime>2020-02-
19T16:38:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.375389</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.62</price><volume>
107764</volume><tradeTime>2020-02-
20T16:50:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.356659</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.57</price><volume>
264103</volume><tradeTime>2020-02-
21T16:37:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.342903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.54</price><volume>



155310</volume><tradeTime>2020-02-
24T16:44:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.32045</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.528605</price><volu
me>44517</volume><tradeTime>2020-02-
25T16:55:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.353401</refPx></row></table3><table
4><row><simpleAvgPx>103.614302</simpleAvgPx><avgPx>103.690081</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>7704
17.300021</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>371500</medianFilledVolume><medianOrde
redVolume>371500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.823</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.823</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.47</price><volume>
14485</volume><tradeTime>2020-02-
27T16:42:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.303398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.98</price><volume>
10298</volume><tradeTime>2020-03-
02T16:43:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.283241</refPx></row></table3><table
4><row><simpleAvgPx>102.99</simpleAvgPx><avgPx>102.995349</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>44288</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>21500</medianFilledVolume><medianOrderedVolume>215
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.945882</price><volu
me>525024</volume><tradeTime>2020-03-
03T16:37:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.296898</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-



04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.08</price><volume>
20616</volume><tradeTime>2020-03-
04T16:57:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.296997</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>
33011</volume><tradeTime>2020-03-
05T16:52:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.327454</refPx></row></table3><table
4><row><simpleAvgPx>103.155</simpleAvgPx><avgPx>103.150777</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>424981.2
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>206000</medianFilledVolume><medianOrderedVolum
e>206000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.121111</price><volu
me>232022</volume><tradeTime>2020-03-
06T17:02:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.295998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.07</price><volume>
1030</volume><tradeTime>2020-03-
09T16:47:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.289093</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.24</price><volume>
5112</volume><tradeTime>2020-03-
11T16:53:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.972603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.26</price><volume>
2045</volume><tradeTime>2020-03-
12T16:53:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.961281</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.27</price><volume>
2025</volume><tradeTime>2020-03-
16T16:36:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.551155</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.73</price><volume>
2014</volume><tradeTime>2020-03-
17T16:57:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.477898</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>BMO 0  1/4  
01/10/24</name><identifier><ID>XS1933874387</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.89</price><volume>
5094500</volume><tradeTime>2020-01-
06T15:24:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.76125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.553</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>F 5.085 
01/07/21</name><identifier><ID>US345397ZK23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NBLGRP 2  1/2  
PERP</name><identifier><ID>XS1914379265</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBZQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLOREP 1  3/16 
03/14/29</name><identifier><ID>SI0002103842</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BGB 0.9 
06/22/29</name><identifier><ID>BE0000347568</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-
03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.62</price><volume>
390670</volume><tradeTime>2020-03-
04T13:38:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.59585</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.751</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.751</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.63</price><volume>



345215</volume><tradeTime>2020-03-
05T13:14:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.5797</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.594</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.594</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ALVGR 1  1/2  
01/15/30</name><identifier><ID>DE000A2RWAY2</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 6.572 
01/14/22</name><identifier><ID>XS1935310166</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUFP 1  1/2  
01/15/28</name><identifier><ID>FR0013396876</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YKBNK 13  7/8  
PERP</name><identifier><ID>XS1867595750</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 2  1/4  
01/17/24</name><identifier><ID>XS1936308391</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FREGR 2  7/8  
02/15/29</name><identifier><ID>XS1936208419</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 4.9 
01/23/31</name><identifier><ID>US035240AR13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW Float 
01/15/21</name><identifier><ID>XS1936658530</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NGLS 6  1/2  
07/15/27</name><identifier><ID>US87612BBL53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NGLS 6  7/8  
01/15/29</name><identifier><ID>US87612BBN10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOCHLN 12  1/2  
PERP</name><identifier><ID>XS1865594870</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABANCA 6  1/8  
01/18/29</name><identifier><ID>ES0265936007</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DANBN
K 5  3/8  
01/12/24</name><identifier><ID>US23636BAT61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENELIM 1  1/2  
07/21/25</name><identifier><ID>XS1937665955</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GM 5.65 
01/17/29</name><identifier><ID>US37045XCS36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FUTLAN 7  1/2  
01/22/21</name><identifier><ID>XS1937623012</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FGBUH 3  7/8  
01/22/24</name><identifier><ID>XS1938532857</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BACRED Float 
01/25/24</name><identifier><ID>XS1928480752</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.257</price><volume
>1022570</volume><tradeTime>2020-01-
10T14:45:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.791397</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>510000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 1  3/4  
01/25/24</name><identifier><ID>XS1928480166</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.15</price><volume>
1041500</volume><tradeTime>2020-01-
16T10:53:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.67175</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.25</price><volume>
104250</volume><tradeTime>2020-01-
17T10:02:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.95735</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.476</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.476</medianTimeAcce



ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-
01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7</price><volume>5
23500</volume><tradeTime>2020-01-
29T12:25:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.36695</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>373000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7</price><volume>1
04700</volume><tradeTime>2020-02-
06T10:03:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.3833</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.191</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.191</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-
02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.93</price><volume>
262325</volume><tradeTime>2020-02-
19T10:23:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.6598</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>475000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.4</price><volume>3
13200</volume><tradeTime>2020-03-
05T10:17:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.9665</refPx></row><row><startTime>
2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.4</price><volume>4
17600</volume><tradeTime>2020-03-
05T16:23:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>104.82075</refPx></row></table3><table4
><row><simpleAvgPx>104.4</simpleAvgPx><avgPx>104.4</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>730800</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>350000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WFC 
4.15 
01/24/29</name><identifier><ID>US95000U2D40</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 2.2 
04/01/24</name><identifier><ID>XS1939356645</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.32</price><volume>
159480</volume><tradeTime>2020-02-
10T11:25:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.51575</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5590000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5590000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>ENGIFP 3  1/4  
PERP</name><identifier><ID>FR0013398229</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>C 2  3/4  
01/24/24</name><identifier><ID>XS1940150623</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCLIN 4  3/8  
01/24/22</name><identifier><ID>XS1939427842</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACBCN 5  1/2  
02/28/24</name><identifier><ID>USC0534LAA38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCYRSM Float 
06/10/22</name><identifier><ID>XS1837195640</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 5  7/8  
04/15/38</name><identifier><ID>USU07265AU28</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AUCHAN 2  5/8  
01/30/24</name><identifier><ID>FR0013399060</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.51</price><volume>
106510</volume><tradeTime>2020-02-
04T11:20:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.5526</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.6</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>2.6</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.73999999999999</pri
ce><volume>96740</volume><tradeTime>2020-03-
19T14:16:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.33775</refPx></row><row><startTime>
2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.73999999999999</pri
ce><volume>483700</volume><tradeTime>2020-03-
19T16:05:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.30374999999999</refPx></row></table
3><table4><row><simpleAvgPx>96.73999999999999</simpleAvgPx><avgPx>96.73999999999999</



avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>580440</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolu
me><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>4.1855</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>4.1855</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NRW 
Float 
01/29/21</name><identifier><ID>DE000NRW0LJ4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DNVTFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIKASW 3  3/4  
01/30/22</name><identifier><ID>CH0459297427</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFQXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-
03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.49</price><volume>
473960</volume><tradeTime>2020-03-
26T16:22:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>119.11825</refPx></row></table3><table4
><row><simpleAvgPx>118.505</simpleAvgPx><avgPx>118.505</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>948040</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EDPP
L 4.496 
04/30/79</name><identifier><ID>PTEDPKOM0034</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.35</price><volume>
112350</volume><tradeTime>2020-01-
15T09:53:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.24015</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.07</price><volume>
112070</volume><tradeTime>2020-01-
29T13:20:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.8394</refPx></row></table3><table4>
<row><simpleAvgPx>112.0975</simpleAvgPx><avgPx>112.0975</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>224195</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.202</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>1.202</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.0005</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>19.0005</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MONTE 2 
01/29/24</name><identifier><ID>IT0005359507</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCPPL 9  1/4  
PERP</name><identifier><ID>PTBCPFOM0043</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OKB 2  5/8  
01/31/22</name><identifier><ID>US676167BY47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACFP 1  3/4  
02/04/26</name><identifier><ID>FR0013399029</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-
03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45</price><volume>1
98900</volume><tradeTime>2020-03-
10T13:10:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.18134999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.5580000000000001</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.5580000000000001</medianTimeAcceptToExecSecs><m



eanTimeRequestToQuoteSecs>133</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>133</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>ACFP 4  3/8  
PERP</name><identifier><ID>FR0013399177</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.49</price><volume>
310470</volume><tradeTime>2020-03-
05T13:56:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.36935</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.139</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.139</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.7</price><volume>81
7000</volume><tradeTime>2020-03-
30T14:00:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>80.22284999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VW 2  
1/2  
07/31/26</name><identifier><ID>XS1944390597</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>RIG 6  7/8  
02/01/27</name><identifier><ID>USG9008JAA28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANLTD 5  1/8  
08/08/25</name><identifier><ID>US80007RAF29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 5.45 
01/24/25</name><identifier><ID>XS1937019062</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>64000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ISPIM 2  1/2  
01/24/27</name><identifier><ID>XS1937018841</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.03</price><volume>
31509</volume><tradeTime>2020-01-
17T14:28:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.629601</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.737</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.737</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.61</price><volume>
10461</volume><tradeTime>2020-01-
27T10:12:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.843102</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.188</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.188</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNPFP 2  3/4  
02/05/29</name><identifier><ID>FR0013399680</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFJFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>65</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>UBS 7 
PERP</name><identifier><ID>USH4209UAT37</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFGQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROADKG 7  7/8  
02/01/23</name><identifier><ID>XS1943451788</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLB 3  3/4  
05/01/24</name><identifier><ID>USU8066LAG96</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLB 4.3 
05/01/29</name><identifier><ID>USU8066LAF14</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLPLCA 6  7/8  
02/04/39</name><identifier><ID>USY51478AA66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EOSIFP 6 
05/31/23</name><identifier><ID>FR0013334224</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-
03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>6.5</price><volume>650
</volume><tradeTime>2020-03-
09T16:17:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>6.556999</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.236</meanTimeAcceptToExecSecs><medianTimeAccep



tToExecSecs>0.236</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>77</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>77</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CREAL 9  1/2  
02/07/26</name><identifier><ID>USP32466AA50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HOG 4.05 
02/04/22</name><identifier><ID>USU24652AP13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NIO 4  1/2  
02/01/24</name><identifier><ID>USG6525FAA06</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MU 4.64 
02/06/24</name><identifier><ID>US595112BL65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MU 4.975 
02/06/26</name><identifier><ID>US595112BM49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>IBESM 3  1/4  
PERP</name><identifier><ID>XS1890845875</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VZ 3  7/8  
02/08/29</name><identifier><ID>US92343VES97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  5/8  
02/15/29</name><identifier><ID>US9128286B18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.69</price><volume>
76083</volume><tradeTime>2020-01-
28T11:53:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.79685</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.1</price><volume>5
4550</volume><tradeTime>2020-02-
03T16:31:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.28125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.3</price><volume>1
13300</volume><tradeTime>2020-03-
02T14:02:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>113.375</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>93.08499999999999</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>93.08499999999999</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>SANTAN 7  1/2  
PERP</name><identifier><ID>XS1951093894</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMCOSP 2  5/8  
02/13/24</name><identifier><ID>XS1951095329</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-
02-
21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.61</price><volume>
1056100</volume><tradeTime>2020-02-
21T11:36:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.75775</refPx></row></table3><table4
><row><simpleAvgPx>105.655</simpleAvgPx><avgPx>105.655</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2113100</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.5635</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.5635</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44.5</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>44.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAZPRU 5.15 
02/11/26</name><identifier><ID>XS1951084471</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MO 1 
02/15/23</name><identifier><ID>XS1843444081</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MO 1.7 
06/15/25</name><identifier><ID>XS1843443513</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTGPBZ 7  3/4  
02/15/29</name><identifier><ID>USP07790AE14</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 1  1/4  
02/15/24</name><identifier><ID>FR0013403441</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRBKMO 5.15 
02/20/24</name><identifier><ID>XS1951067039</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MO 4.4 
02/14/26</name><identifier><ID>US02209SBC61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JUVEIM 3  3/8  
02/19/24</name><identifier><ID>XS1915596222</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>1
03600</volume><tradeTime>2020-02-
04T14:28:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.27645</refPx></row></table3><table4
><row><simpleAvgPx>103.417</simpleAvgPx><avgPx>103.417</avgPx><highPx>103.6</highPx><lo
wPx>103.051</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrad
es>3</numExecTrades><totalValue>310251</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</m
edianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.617</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>2.617</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BA 3.2 
03/01/29</name><identifier><ID>US097023CD51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3  5/8  
02/20/24</name><identifier><ID>US38141GXE96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BA 2.8 
03/01/24</name><identifier><ID>US097023CC78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TURKSK 5.8 
02/21/22</name><identifier><ID>XS1816199373</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HLDERP 4 
10/31/24</name><identifier><ID>XS1892860823</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-
02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>
101750</volume><tradeTime>2020-02-
12T09:46:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.717537</refPx></row></table3><table
4><row><simpleAvgPx>101.625</simpleAvgPx><avgPx>101.625</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>203250</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.24</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.24</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table



9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TKAGR 2  
7/8  
02/22/24</name><identifier><ID>DE000A2TEDB8</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.221</price><volume
>52110</volume><tradeTime>2020-01-
20T14:31:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.2662</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.032</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.032</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.339</price><volume
>31301</volume><tradeTime>2020-01-
23T15:24:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.3603</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>265000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.612</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.612</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.442</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.442</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.54</price><volume>
940860</volume><tradeTime>2020-01-
29T15:06:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.34195</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.01</price><volume>
306030</volume><tradeTime>2020-01-
31T09:38:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1019</refPx></row></table3><table4>
<row><simpleAvgPx>102.950643</simpleAvgPx><avgPx>103.034976</avgPx><highPx>103.3845</h
ighPx><lowPx>102.01</lowPx></row></table4><table6><row><numOrdRfq>17</numOrdRfq><num
ExecTrades>7</numExecTrades><totalValue>4327469</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4
00000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.784667</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.433</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>280000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.31</price><volume>
156465</volume><tradeTime>2020-02-
13T16:38:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.2566</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.099</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.099</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>635000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>280000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>11</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>13000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>61000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.878</price><volume>
7030</volume><tradeTime>2020-03-
26T14:24:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.46205</refPx></row></table3><table6>
<row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>14.582</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>14.582</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.31999999999999</pri
ce><volume>132480</volume><tradeTime>2020-03-
31T10:27:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.40434999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>14.918</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>14.918</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><



medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>INTNED 6  3/4  
PERP</name><identifier><ID>XS1956051145</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLJGR 1  5/8  
04/05/24</name><identifier><ID>XS1956014531</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>72500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>13000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>28500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MASQUH 4  1/4  
02/26/24</name><identifier><ID>XS1956021585</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP 3 
02/22/21</name><identifier><ID>US025816CB30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 3.65 
02/22/24</name><identifier><ID>USU2339CDP06</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 0  5/8  
02/27/23</name><identifier><ID>DE000A2RYD83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHTFIN 5.7 
02/27/22</name><identifier><ID>XS1953982086</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DAIGR 4.3 
02/22/29</name><identifier><ID>USU2339CDQ88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 6  7/8  
PERP</name><identifier><ID>USF2R125CF03</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HNDA 0.35 
08/26/22</name><identifier><ID>XS1957532887</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>BNP 1  1/8  
08/28/24</name><identifier><ID>FR0013405537</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TURKTI 6  7/8  
02/28/25</name><identifier><ID>XS1955059420</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EHOUSE 7  3/4  
02/28/21</name><identifier><ID>XS1954554652</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 1  3/4  
03/05/29</name><identifier><ID>XS1958307461</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-
02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.243</price><volume
>1092430</volume><tradeTime>2020-02-
28T12:54:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.1476</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>UBIIM 5  7/8  
03/04/29</name><identifier><ID>XS1958656552</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KO 0  1/8  
09/22/22</name><identifier><ID>XS1955024630</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 3 
08/01/29</name><identifier><ID>IT0005365165</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-
03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.5</price><volume>1
11500</volume><tradeTime>2020-03-
19T10:09:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.13385</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.209</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.209</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CBAAU Float 
06/04/24</name><identifier><ID>US2027A1KC09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KBCBB 4  3/4  
PERP</name><identifier><ID>BE0002638196</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVQQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.4</price><volume>4
37600</volume><tradeTime>2020-01-
28T10:20:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.81655</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.631</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.631</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi



meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CL 1  3/8  
03/06/34</name><identifier><ID>XS1958648294</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALMARA 4.311 
03/05/24</name><identifier><ID>XS1957412981</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>575000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RXLFP 2  3/4  
06/15/26</name><identifier><ID>XS1958300375</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.44</price><volume>
715414</volume><tradeTime>2020-02-
06T15:35:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.316</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>9.855</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>9.855</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.503</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.503</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.51000000000001</pri
ce><volume>85510</volume><tradeTime>2020-03-
27T15:44:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.03415</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>16.501</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>16.501</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.259</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.259</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BM
W 0  3/4  
09/03/27</name><identifier><ID>CH0465044631</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUNINV 6  1/4  
03/05/22</name><identifier><ID>XS1880734840</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDP 6  7/8  
02/01/26</name><identifier><ID>US589433AB71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AGILE 6.7 



03/07/22</name><identifier><ID>XS1959497782</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VNKRLE 4.2 
06/07/24</name><identifier><ID>XS1958532829</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LPTY 1  3/8  
03/07/24</name><identifier><ID>XS1960260021</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>QNBFB 6  7/8  
09/07/24</name><identifier><ID>XS1959391019</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 3.021 
03/06/24</name><identifier><ID>XS1959498160</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>APTV 4.35 
03/15/29</name><identifier><ID>US03835VAG14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PTECLN 4  1/4  
03/07/26</name><identifier><ID>XS1956187550</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-
02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.15</price><volume>
202300</volume><tradeTime>2020-02-
26T11:16:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.68995</refPx></row></table3><table4
><row><simpleAvgPx>101.075</simpleAvgPx><avgPx>101.075</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>404300</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>99600</volume><tradeTime>2020-02-
27T10:55:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.33284999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.4825</simpleAvgPx><avgPx>99.4825</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1989
65</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>JUBPSG 6 
03/05/24</name><identifier><ID>XS1958658509</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBDBCN 7  7/8  
04/15/27</name><identifier><ID>USC10602BG11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>13.155</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>13.155</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>4000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.73999999999999</pri
ce><volume>6701</volume><tradeTime>2020-01-
22T11:10:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.036</refPx></row></table3><table6><r
ow><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>180000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>17.325</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>17.325</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD



ateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>48000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>9000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>287500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOKIA 2 
03/11/26</name><identifier><ID>XS1960685383</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTF 0 
02/26/20</name><identifier><ID>FR0125375115</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DYZXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6909999999999999</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6909999999999999</medianTime



AcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>BRO 4  1/2  
03/15/29</name><identifier><ID>US115236AB74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFE 2.8 
03/11/22</name><identifier><ID>US717081ER06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFE 2.95 
03/15/24</name><identifier><ID>US717081ES88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDT 2  1/4  
03/07/39</name><identifier><ID>XS1960678685</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 3.803 
03/11/25</name><identifier><ID>US404280BZ11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWDEVL 6  1/4  
PERP</name><identifier><ID>XS1960476387</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ERSTBK 5  1/8  
PERP</name><identifier><ID>XS1961057780</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 4  3/8  
PERP</name><identifier><ID>XS1933828433</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KCHOL 
6  1/2  
03/11/25</name><identifier><ID>XS1961766596</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 4  1/8  
03/12/24</name><identifier><ID>USU37818AU27</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>87500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>525000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>93000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>101500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>82000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1025000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>RPVIN 6.67 
03/12/24</name><identifier><ID>USY7275HAA69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 4  7/8  
03/12/29</name><identifier><ID>USU37818AV00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 1  1/2  
03/12/22</name><identifier><ID>XS1960589668</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFXFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 4.55 
03/11/26</name><identifier><ID>US03938LBA17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 4.9 
10/01/26</name><identifier><ID>USU24724AK95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 4 
07/15/24</name><identifier><ID>USU24724AJ23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>82500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>155000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>36000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SISETI 6.95 
03/14/26</name><identifier><ID>XS1961010987</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LINREI 1.6 
04/03/24</name><identifier><ID>XS1961891147</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>HKD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table4><row><simpleAvgPx>99</simpleAvgPx><avgPx>99</avgPx></row><
/table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>19800000</totalValue><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledVolume><medi
anOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>DLLTD 8  3/4  
05/25/24</name><identifier><ID>USG2763RAA44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 1 
07/15/22</name><identifier><ID>IT0005366007</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>11.448</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>11.448</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BPEIM 1  1/8  
04/22/26</name><identifier><ID>IT0005365710</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFSEB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
201500</volume><tradeTime>2020-01-
02T14:21:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.01635</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.62</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.62</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>825000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.44</price><volume>9
7440</volume><tradeTime>2020-02-
13T13:14:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.9862</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.199</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.199</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.06</price><volume>9
7060</volume><tradeTime>2020-02-
18T15:12:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.1024</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.224</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.224</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAPSJ 3  1/8  
04/15/26</name><identifier><ID>XS1961852248</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-
02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.75</price><volume>1
93500</volume><tradeTime>2020-02-
26T11:15:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.20055000000001</refPx></row></table
3><table4><row><simpleAvgPx>96.6875</simpleAvgPx><avgPx>96.6875</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3867
50</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>UCGIM 7  1/2  
PERP</name><identifier><ID>XS1963834251</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEMEX 3  1/8  
03/19/26</name><identifier><ID>XS1964617879</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.5</price><volume>1
567500</volume><tradeTime>2020-01-
15T14:36:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.32255</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1500000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>212500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.76</price><volume>
1047600</volume><tradeTime>2020-02-
05T16:54:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.8775</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.79</price><volume>
639219</volume><tradeTime>2020-02-
12T09:44:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.7845</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.49</price><volume>
1044900</volume><tradeTime>2020-02-
14T12:35:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.659</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl



e9><row><meanTimeAcceptToExecSecs>3.464</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.464</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EBIUH 6  
1/8  
PERP</name><identifier><ID>XS1964681610</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EOFP 3  1/8  
06/15/26</name><identifier><ID>XS1963830002</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.79</price><volume>
158685</volume><tradeTime>2020-01-
20T12:19:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.84025</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.634</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.634</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.45</price><volume>
210900</volume><tradeTime>2020-01-
23T10:59:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.7254</refPx></row><row><startTime>
2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.78</price><volume>
105780</volume><tradeTime>2020-01-
23T14:28:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.63825</refPx></row></table3><table4
><row><simpleAvgPx>105.615</simpleAvgPx><avgPx>105.56</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>316680</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr



dRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>15000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>3.369</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.
369</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.09</price><volume>
472905</volume><tradeTime>2020-01-
28T16:21:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.90925</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>74.76000000000001</pri
ce><volume>74760</volume><tradeTime>2020-03-
20T10:30:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>73.13715000000001</refPx></row></table



3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>5.001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.001</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>74</price><volume>7400
0</volume><tradeTime>2020-03-
23T15:15:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>73.6036</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.497</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.497</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>F 5.584 
03/18/24</name><identifier><ID>US345397ZQ92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DXSAU 2.3 
06/19/26</name><identifier><ID>XS1961891220</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>AUD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-
03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.515</price><volume>
2955450</volume><tradeTime>2020-03-
17T11:03:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.396477</refPx></row></table3><table4
><row><simpleAvgPx>98.5</simpleAvgPx><avgPx>98.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5910000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>3000000</medianFilledVolume><medianOrderedVolume>3000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>JUSTLN 9  
3/8  
PERP</name><identifier><ID>XS1934875219</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TIGO 6  1/4  
03/25/29</name><identifier><ID>USL6388GHV51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EEFT 0  3/4  
03/15/49</name><identifier><ID>US298736AL30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table4><row><simpleAvgPx>121.29</simpleAvgPx><avgPx>121.29</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>1212900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><
medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
21+00:00</tradeDate><table4><row><simpleAvgPx>121.46</simpleAvgPx><avgPx>121.46</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>728760</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><
medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
21+00:00</tradeDate><table4><row><simpleAvgPx>115.54</simpleAvgPx><avgPx>115.54</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>693240</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><
medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>MMC 1.979 
03/21/30</name><identifier><ID>XS1963837197</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CARPP 1 
03/25/27</name><identifier><ID>IT0005366288</ID><IDType>ISIN</IDType></identifier><classifica



tion><ID>DTFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENDP 7  1/2  
04/01/27</name><identifier><ID>USU7024RAA24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AEGNGA 3.6 
03/12/26</name><identifier><ID>GRC4951193D4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 0  3/4  
04/02/26</name><identifier><ID>CH0467182405</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABESM 2  3/8  
09/27/27</name><identifier><ID>XS1967635977</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table4><row><simpleAvgPx>107.23</simpleAvgPx><avgPx>107.23</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>4074740</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1900000</medianFilledVolume>
<medianOrderedVolume>1900000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>100
.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>100.5</medianTimeReque



stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>GSK 3 
06/01/24</name><identifier><ID>US377373AG03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRBKMO 7.121 
06/25/24</name><identifier><ID>XS1964558339</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PHLSBG 5 
03/27/24</name><identifier><ID>FR0013409265</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2 
03/25/29</name><identifier><ID>XS1968706108</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-
02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.158</price><volume



>1071580</volume><tradeTime>2020-02-
28T11:44:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.26815</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.97</price><volume>
215940</volume><tradeTime>2020-03-
02T09:33:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.63235</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5600000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5600000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>GLENLN 3  1/8  
03/26/26</name><identifier><ID>XS1968703345</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM 6 
PERP</name><identifier><ID>ES0813211010</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86</price><volume>1720
00</volume><tradeTime>2020-03-
31T14:42:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.77070000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.675</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.675</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>SHAEFF 1  1/8  
03/26/22</name><identifier><ID>DE000A2YB699</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>5
105</volume><tradeTime>2020-01-
13T15:52:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.1771</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NDASS 6  5/8  
PERP</name><identifier><ID>US65559D2A65</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AFFP 0  1/8  
03/25/26</name><identifier><ID>FR0013410628</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>18.16</price><volume>1
159</volume><tradeTime>2020-01-
15T10:48:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>18.213352</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>17.7</price><volume>17
70</volume><tradeTime>2020-01-
29T12:13:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>17.613359</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8683</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>17.95</price><volume>5
385</volume><tradeTime>2020-02-
13T10:53:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>17.986708</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 8 
PERP</name><identifier><ID>US06738EBG98</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOS 7  1/8  
04/04/26</name><identifier><ID>USU5007TAA35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VLO 4 
04/01/29</name><identifier><ID>US91913YAW03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAFFIL 4  1/2  
07/01/23</name><identifier><ID>FR0011072826</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.1</price><volume>2
322000</volume><tradeTime>2020-01-
08T10:27:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.841705</refPx></row></table3><table
4><row><simpleAvgPx>116.1225</simpleAvgPx><avgPx>116.1225</avgPx><highPx>116.145</high
Px><lowPx>116.1</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>4</numExecTrades><totalValue>11612250</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250
0000</medianFilledVolume><medianOrderedVolume>2500000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.54875</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5975</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>19.75</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>17.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>GEBGG 11  1/8  
PERP</name><identifier><ID>XS1970667769</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VAKBN 8  1/8  
03/28/24</name><identifier><ID>XS1970705528</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 0  5/8  
04/01/22</name><identifier><ID>XS1972547183</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 1  3/4  
07/01/24</name><identifier><ID>IT0005367492</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5629999999999999</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5629999999999999</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>51</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>51</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.538</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.538</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.45</price><volume>
1044500</volume><tradeTime>2020-03-
11T14:23:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.5922</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1.194</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>1.194</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.001</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>VOVCAB 2  1/8  
04/02/24</name><identifier><ID>XS1971935223</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.2</price><volume>89
2000</volume><tradeTime>2020-03-
23T16:38:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.45950000000001</refPx></row></table
3><table4><row><simpleAvgPx>89.205</simpleAvgPx><avgPx>89.205</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17841
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVol
ume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.7435</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.7435</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.5</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29.5</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>COVBS 6  7/8  
PERP</name><identifier><ID>XS1961836712</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFQPR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRENVX 5 
04/02/49</name><identifier><ID>XS1973748707</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 7.296 
04/02/34</name><identifier><ID>XS1972731787</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SILNET 11 
04/02/24</name><identifier><ID>XS1843443430</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EVRAZ 5  1/4  
04/02/24</name><identifier><ID>XS1843443273</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATENTO 6  1/8  
08/10/22</name><identifier><ID>USL0427PAB24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 1  3/4  
PERP</name><identifier><ID>XS1974787480</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IQ 2 



04/01/25</name><identifier><ID>US46267XAD03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.532</price><volume
>213064</volume><tradeTime>2020-02-
05T16:42:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.384476</refPx></row></table3><table
4><row><simpleAvgPx>106.547</simpleAvgPx><avgPx>106.547</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>426188</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>114.125<
/simpleAvgExecutedPx><totalValue>114125</totalValue></row></table3><table4><row><simpleAv
gPx>114.125</simpleAvgPx><avgPx>114.125</avgPx></row></table4><table6><row><numOrdRfq>
4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>114125</totalValue><numOrdRf
qCancelWithdraw>2</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>50000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.875</price><volume
>683250</volume><tradeTime>2020-02-
17T13:57:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>113.855301</refPx></row></table3><table
4><row><simpleAvgPx>113.86</simpleAvgPx><avgPx>113.86</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1366320</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RLGY 
9  3/8  
04/01/27</name><identifier><ID>USU75355AE42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFD 5.2 
04/01/29</name><identifier><ID>USU83223AM61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>CHFOTN 7  1/8  
04/08/22</name><identifier><ID>XS1972090119</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LNCFIN 3  5/8  
04/01/24</name><identifier><ID>XS1974797364</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPSOIM 2  3/8  
04/03/24</name><identifier><ID>XS1975757789</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AEGON 5  5/8  
PERP</name><identifier><ID>XS1886478806</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.604</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.604</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESRCAY 7  7/8  
04/04/22</name><identifier><ID>XS1970560451</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 7 
04/04/79</name><identifier><ID>US92857WBQ24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOBIN 3  1/2  
04/04/22</name><identifier><ID>XS1972572025</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>AVGO 3  1/8  
04/15/21</name><identifier><ID>USU1109MAA46</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVGO 3  5/8  
10/15/24</name><identifier><ID>USU1109MAD84</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LHNVX 3 
PERP</name><identifier><ID>XS1713466495</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARAGVI 12 
04/09/24</name><identifier><ID>XS1960552823</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOXAM 2  7/8  
04/15/26</name><identifier><ID>XS1975699569</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>Kering 
SA</name><identifier><ID>FR0000121485</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLOVGB 0  3/4  
04/09/30</name><identifier><ID>SK4120015173</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELISGP 1  3/4  
04/11/24</name><identifier><ID>FR0013413556</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.86</price><volume>
617160</volume><tradeTime>2020-02-
03T16:46:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.69635</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.118</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.118</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>62</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>62</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>2730
00</volume><tradeTime>2020-03-



26T17:02:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.65855000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>INTNED 3.55 
04/09/24</name><identifier><ID>US456837AP87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FABUH Float 
04/16/22</name><identifier><ID>XS1970468051</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RAKBNK 4  1/8  
04/09/24</name><identifier><ID>XS1979293328</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGLGR 4  5/8  
09/30/24</name><identifier><ID>XS1945271952</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADLERR 1  1/2  
04/17/22</name><identifier><ID>XS1843441491</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>5640
00</volume><tradeTime>2020-03-
27T13:54:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.78185000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>UBIIM 1  1/2  
04/10/24</name><identifier><ID>XS1979446843</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORAFP 2  3/8  
PERP</name><identifier><ID>FR0013413887</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.55 
07/08/22</name><identifier><ID>US37045XCU81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INFO 4  1/4  
05/01/29</name><identifier><ID>US44962LAJ61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOXAM 4  1/2  
04/15/27</name><identifier><ID>XS1975716595</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.39</price><volume>
101390</volume><tradeTime>2020-01-
02T14:19:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.96525</refPx></row></table3><table4
><row><simpleAvgPx>101.12</simpleAvgPx><avgPx>100.875714</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2118390</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume>
200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.23999999999999</pri
ce><volume>198480</volume><tradeTime>2020-02-
21T15:15:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.6463</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.237</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.237</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.94</price><volume>9
7940</volume><tradeTime>2020-02-
25T10:14:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.03185000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.388</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.388</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>38
6000</volume><tradeTime>2020-02-
27T10:33:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.2465</refPx></row><row><startTime>2
020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>19
3000</volume><tradeTime>2020-02-
27T15:45:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.81570000000001</refPx></row></table
3><table4><row><simpleAvgPx>96.5</simpleAvgPx><avgPx>96.5</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>579000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><



meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table4><row><simpleAvgPx>31</simpleAvgPx><avgPx>31</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>1550000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolume><media
nOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>45.75</price><volume>2
28750</volume><tradeTime>2020-03-
25T16:45:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>46.07245</refPx></row></table3><table4>
<row><simpleAvgPx>45.825</simpleAvgPx><avgPx>45.825</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>458250</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.857</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.857<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>GMRLIN 5  3/8  
04/10/24</name><identifier><ID>USY3004WAB82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DGFP 3  3/4  
04/10/29</name><identifier><ID>USF5879XNZ70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TENCNT Float 
04/11/24</name><identifier><ID>US88032XAP96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TENCNT 3.28 
04/11/24</name><identifier><ID>US88032XAL82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>iShares EUR High Yield Corp 
Bo</name><identifier><ID>IE00B66F4759</ID><IDType>ISIN</IDType></identifier><classification><
ID>CEOXBS</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTTOGR 2  5/8  
04/10/26</name><identifier><ID>XS1979274708</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>252500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>625000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMARK 1  5/8  
04/15/26</name><identifier><ID>FR0013414091</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NHYNO 2 
04/11/29</name><identifier><ID>XS1974922525</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Gulf Keystone Petroleum 
Ltd</name><identifier><ID>BMG4209G2077</ID><IDType>ISIN</IDType></identifier><classification
><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>GBp</currency></table2><trad
eDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Evonik Industries 
AG</name><identifier><ID>DE000EVNK013</ID><IDType>ISIN</IDType></identifier><classification
><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trad
eDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INEGRP 2  7/8  
05/01/26</name><identifier><ID>XS1843437549</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.641</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.641</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KATJES 4  1/4  
04/12/24</name><identifier><ID>DE000A2TST99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>DGELN 1  3/4  



10/12/26</name><identifier><ID>XS1982100643</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REDSUN 9.95 
04/11/22</name><identifier><ID>XS1976473618</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARAMCO 2  7/8  
04/16/24</name><identifier><ID>XS1982112812</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ICCREA 2  1/2  
12/10/21</name><identifier><ID>IT0005353153</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.01</price><volume>
10101</volume><tradeTime>2020-01-
02T16:34:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.172203</refPx></row></table3><table
4><row><simpleAvgPx>101.305</simpleAvgPx><avgPx>101.23125</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>16197</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>8000</medianFilledVolume><medianOrderedVolume>8000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.40125</price><volu
me>16224</volume><tradeTime>2020-01-
07T16:35:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.187088</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.394444</price><volu
me>27376</volume><tradeTime>2020-01-
08T16:39:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.14711</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.63</price><volume>
50815</volume><tradeTime>2020-01-
10T16:42:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.132797</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.11</price><volume>
10211</volume><tradeTime>2020-01-
20T16:41:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.190102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.059346</price><volu
me>109203</volume><tradeTime>2020-01-
21T16:37:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.210526</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.358</price><volume
>25339</volume><tradeTime>2020-01-
23T16:45:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.241722</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.34875</price><volu
me>32431</volume><tradeTime>2020-01-
24T16:47:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.270798</refPx></row></table3><table
4><row><simpleAvgPx>101.549375</simpleAvgPx><avgPx>101.360909</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3344
9.1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>16500</medianFilledVolume><medianOrderedVolu
me>16500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-



29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>1
0180</volume><tradeTime>2020-01-
29T16:42:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.339401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.61</price><volume>
10161</volume><tradeTime>2020-02-
04T16:44:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.412369</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.62</price><volume>
10162</volume><tradeTime>2020-02-
05T17:02:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.407898</refPx></row></table3><table
4><row><simpleAvgPx>101.77</simpleAvgPx><avgPx>101.77</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20354</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.71</price><volume>
25427</volume><tradeTime>2020-02-
06T16:42:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.473366</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.851818</price><volu
me>56018</volume><tradeTime>2020-02-
07T16:51:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.476898</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.105556</price><volu
me>18199</volume><tradeTime>2020-02-
28T16:43:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.470596</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.44</price><volume>
5072</volume><tradeTime>2020-03-
03T16:38:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.410202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
33247</volume><tradeTime>2020-03-
09T16:48:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.516258</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>GLENLN 1  1/2  
10/15/26</name><identifier><ID>XS1981823542</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPIPGR 4  7/8  
PERP</name><identifier><ID>XS1982704824</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.5</price><volume>88
5000</volume><tradeTime>2020-03-
23T16:35:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.4584</refPx></row></table3><table4><
row><simpleAvgPx>88.505</simpleAvgPx><avgPx>88.505</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1770100</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.5205</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.5205</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42.0005</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>42.0005</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>TITIM 2  3/4  
04/15/25</name><identifier><ID>XS1982819994</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>9700
0</volume><tradeTime>2020-03-
27T09:49:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.85205000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>6.928</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>6.928</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>ORANOF 3  3/8  
04/23/26</name><identifier><ID>FR0013414919</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1</price><volume>1
041000</volume><tradeTime>2020-03-
06T15:21:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.8583</refPx></row></table3><table4>
<row><simpleAvgPx>105.655</simpleAvgPx><avgPx>105.855</avgPx><highPx>106.1</highPx><low
Px>104.1</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>5
</numExecTrades><totalValue>10585500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</m
edianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.577333</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.582</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>50</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>37</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>4950
00</volume><tradeTime>2020-03-
11T14:28:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.2307</refPx></row><row><startTime>2
020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pri
ce><volume>496750</volume><tradeTime>2020-03-
11T15:33:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.1931</refPx></row></table3><table4><
row><simpleAvgPx>99.58</simpleAvgPx><avgPx>99.64677399999999</avgPx><highPx>99.9000000



0000001</highPx><lowPx>99</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq
><numExecTrades>5</numExecTrades><totalValue>3089050</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.73999999999999</pri
ce><volume>85740</volume><tradeTime>2020-03-
16T11:23:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.39725</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.557</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.557</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.5</price><volume>81
5000</volume><tradeTime>2020-03-
20T16:25:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>80.8126</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>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>96</sim
pleAvgExecutedPx><totalValue>96000</totalValue></row><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.15000000000001</pri
ce><volume>95150</volume><tradeTime>2020-03-
26T15:52:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.41395</refPx></row></table3><table4>
<row><simpleAvgPx>95.575</simpleAvgPx><avgPx>95.575</avgPx></row></table4><table6><row>
<numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>191150</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.792</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.792<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11.25</meanTimeRequestToQuo



teSecs><medianTimeRequestToQuoteSecs>6.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPLS 10  3/4  
04/15/27</name><identifier><ID>USU85440AE22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JSTLIN 5.95 
04/18/24</name><identifier><ID>XS1981202861</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA Float 
04/17/22</name><identifier><ID>XS1978205869</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCYRSM 3  3/4  
04/25/24</name><identifier><ID>XS1982682673</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-
03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.5</price><volume>60
5500</volume><tradeTime>2020-03-
13T11:57:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.84855</refPx></row></table3><table4>
<row><simpleAvgPx>86.125</simpleAvgPx><avgPx>86.125</avgPx></row></table4><table6><row>



<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1205750</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>700000</medianFilledVolume><medianOrderedVolume>700000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.678</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
78</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>73</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>73</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ICCREA 
Float 
02/01/22</name><identifier><ID>IT0005240335</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.32166700000001</pri
ce><volume>5839</volume><tradeTime>2020-01-
02T16:34:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.102074</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.127143</price><volu
me>34344</volume><tradeTime>2020-01-
07T16:35:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.09103399999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.86157900000001</pri
ce><volume>37187</volume><tradeTime>2020-01-
08T16:39:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.267281</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>4900
0</volume><tradeTime>2020-01-
10T16:42:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.279602</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>4900
</volume><tradeTime>2020-01-
13T16:44:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>98.32923099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.135075</price><volu
me>65750</volume><tradeTime>2020-01-
14T16:49:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.33523599999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.95999999999999</pri
ce><volume>3958</volume><tradeTime>2020-01-
16T16:46:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.337402</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.88</price><volume>1
9576</volume><tradeTime>2020-01-
20T16:41:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.38259100000001</refPx></row></table
3><table4><row><simpleAvgPx>98.13</simpleAvgPx><avgPx>97.90380999999999</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>20559.8</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>10500</medianFilledVolume><medianOr
deredVolume>10500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.988372</price><volu
me>42134</volume><tradeTime>2020-01-
21T16:36:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.539322</refPx></row></table3><table4
><row><simpleAvgPx>98.05962100000001</simpleAvgPx><avgPx>98.03803000000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>64705.1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>33000</medianFilledVolume><medi
anOrderedVolume>33000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.754</price><volume>
24438</volume><tradeTime>2020-01-
22T16:57:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.544189</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>98
500</volume><tradeTime>2020-01-
23T16:46:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.49342300000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.801053</price><volu
me>37164</volume><tradeTime>2020-01-
24T16:48:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.495758</refPx></row></table3><table4
><row><simpleAvgPx>98.120406</simpleAvgPx><avgPx>98.23917400000001</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
118869.400003</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>60500</medianFilledVolume><median
OrderedVolume>60500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.605366</price><volu
me>80856</volume><tradeTime>2020-01-
27T16:47:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.496353</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.70764699999999</pri
ce><volume>33560</volume><tradeTime>2020-01-
28T16:52:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.52583300000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.11</price><volume>5
886</volume><tradeTime>2020-01-
31T16:58:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.528023</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.080645</price><volu
me>30405</volume><tradeTime>2020-02-



03T16:36:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.520134</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.84999999999999</pri
ce><volume>14827</volume><tradeTime>2020-02-
05T17:02:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.543526</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.40000000000001</pri
ce><volume>9840</volume><tradeTime>2020-02-
06T16:42:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.534531</refPx></row></table3><table4
><row><simpleAvgPx>98.45</simpleAvgPx><avgPx>98.461538</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>25600</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>13000</medianFilledVolume><medianOrderedVolume>13000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.59999999999999</pri
ce><volume>25636</volume><tradeTime>2020-02-
07T16:51:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.544662</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>VEDLN 8 
04/23/23</name><identifier><ID>USG9T27HAB07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VEDLN 9  1/4  
04/23/26</name><identifier><ID>USG9T27HAA24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FERCAP Float 
04/24/23</name><identifier><ID>SE0012453835</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVGDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPLS 7  1/2  
04/15/26</name><identifier><ID>USU85440AD49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MINAU 8  1/8  
05/01/27</name><identifier><ID>USQ60976AA78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW Float 
04/14/22</name><identifier><ID>USU09513HU68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMXLMM 3  5/8  
04/22/29</name><identifier><ID>US02364WBH79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHTFIN 5.95 
10/24/22</name><identifier><ID>USY7758EEC13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 2.95 
04/14/22</name><identifier><ID>USU09513HT95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLB 3.9 
05/17/28</name><identifier><ID>USU8066LAH79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 3.15 
04/18/24</name><identifier><ID>USU09513HV42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AUCHAN 2  3/8  
04/25/25</name><identifier><ID>FR0013416146</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>1
03500</volume><tradeTime>2020-01-
29T10:27:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.46975</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.15</price><volume>
525750</volume><tradeTime>2020-02-
24T16:20:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.17065</refPx></row></table3><table4
><row><simpleAvgPx>105.155</simpleAvgPx><avgPx>105.151667</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>630910</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>2.732</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec



s>2.732</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>4700
00</volume><tradeTime>2020-03-
17T15:34:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.25735</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.755</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.755</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92</price><volume>1840
000</volume><tradeTime>2020-03-
18T11:03:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.56005</refPx></row><row><startTime>
2020-03-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.5</price><volume>90
5000</volume><tradeTime>2020-03-
18T11:40:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.60429999999999</refPx></row></table
3><table4><row><simpleAvgPx>91</simpleAvgPx><avgPx>91.166667</avgPx><highPx>92</highPx>
<lowPx>90.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>4102500</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</



medianFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.519</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>0.5570000000000001</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>39.333333</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.3</price><volume>18
46000</volume><tradeTime>2020-03-
24T14:50:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.78485000000001</refPx></row></table
3><table4><row><simpleAvgPx>92.52500000000001</simpleAvgPx><avgPx>92.52500000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>3701000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVo
lume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.887</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.887</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>63.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>63.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-
25+00:00</tradeDate><table4><row><simpleAvgPx>93.416667</simpleAvgPx><avgPx>93.25</avgP
x><highPx>93.75</highPx><lowPx>92.75</lowPx></row></table4><table6><row><numOrdRfq>3</
numOrdRfq><numExecTrades>3</numExecTrades><totalValue>5595000</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0.871</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.617</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>126.333667</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>43.001</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KMIRON 7  3/8  
04/23/21</name><identifier><ID>XS1981727230</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 3.352 
04/24/25</name><identifier><ID>US172967MF56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICBCAS 0  1/4  
04/25/22</name><identifier><ID>XS1982690858</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADESLN 8  5/8  
04/24/24</name><identifier><ID>XS1979294219</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NAVTOP 12 
05/03/23</name><identifier><ID>NO0010850530</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SBBBSS 4  5/8  
PERP</name><identifier><ID>XS1974894138</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EUROCA 4 
04/30/26</name><identifier><ID>XS1983375871</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table4><row><simpleAvgPx>94.803</simpleAvgPx><avgPx>94.803</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>379212</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ONT 2.55 
04/25/22</name><identifier><ID>US68323AFE91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RONXIN 8  3/4  
10/25/22</name><identifier><ID>XS1976760782</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MOLAND 12.85 
10/25/21</name><identifier><ID>XS1986632716</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LGUANG 12 
04/25/21</name><identifier><ID>XS1984948106</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MWDP 1  3/8  
04/26/26</name><identifier><ID>FR0013417128</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.29</price><volume>
521450</volume><tradeTime>2020-01-
02T15:11:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.51605</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.659</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.659</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.15</price><volume>
1051500</volume><tradeTime>2020-02-



03T10:17:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.11315</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.572</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.572</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
00</volume><tradeTime>2020-03-
26T11:44:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.48260000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>EIRCOM 3  1/2  
05/15/26</name><identifier><ID>XS1991034825</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 3  7/8  
11/15/29</name><identifier><ID>XS1989380172</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 5  3/8  
11/15/29</name><identifier><ID>USU74079AN15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RY 2.8 
04/29/22</name><identifier><ID>US78013X6D51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FNACFP 1  7/8  
05/30/24</name><identifier><ID>XS1987729412</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
025000</volume><tradeTime>2020-01-
17T10:05:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.1744</refPx></row></table3><table4>
<row><simpleAvgPx>102.31</simpleAvgPx><avgPx>102.254963</avgPx><highPx>102.5</highPx><l
owPx>102.1</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrade
s>5</numExecTrades><totalValue>10301165</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000<
/medianFilledVolume><medianOrderedVolume>2500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
841400</volume><tradeTime>2020-02-
03T10:24:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.03375</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>3840
00</volume><tradeTime>2020-03-
10T13:07:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.93980000000001</refPx></row><row><
startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>38
6000</volume><tradeTime>2020-03-
10T15:49:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.44875</refPx></row></table3><table4>
<row><simpleAvgPx>96.25</simpleAvgPx><avgPx>96.25</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>770000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.7245</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7245
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.579</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.579</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>FNACFP 2  5/8  
05/30/26</name><identifier><ID>XS1987729768</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-
01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.55</price><volume>
104550</volume><tradeTime>2020-01-
14T10:23:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.8025</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>7.521</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.521</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
1032500</volume><tradeTime>2020-01-
17T10:27:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.48815</refPx></row></table3><table4
><row><simpleAvgPx>103.441667</simpleAvgPx><avgPx>103.497093</avgPx><highPx>103.75</hig
hPx><lowPx>103.25</lowPx></row></table4><table6><row><numOrdRfq>11</numOrdRfq><numE
xecTrades>9</numExecTrades><totalValue>22251875</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2
000000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.659</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.659</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table4><row><simpleAvgPx>103.796667</simpleAvgPx><avgPx>103.79833
3</avgPx><highPx>103.85</highPx><lowPx>103.75</lowPx></row></table4><table6><row><numO
rdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>4982320</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.803</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.803</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.5</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>15.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>9
27900</volume><tradeTime>2020-01-
28T14:06:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.00605</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>6.333</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>6.333</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.15</price><volume>
515750</volume><tradeTime>2020-01-
30T09:38:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.9352</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.231</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>5.231</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>70</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>70</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.65</price><volume>
310950</volume><tradeTime>2020-02-
04T16:18:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.5112</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.605</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.605</medianTimeAcceptToExecSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.61</price><volume>
103610</volume><tradeTime>2020-02-
17T15:35:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.85345</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol



ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>6.528</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.528</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.63</price><volume>
100630</volume><tradeTime>2020-02-
28T14:06:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.24835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.327</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.327</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.35</price><volume>
409400</volume><tradeTime>2020-03-
04T10:10:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.8603</refPx></row><row><startTime>
2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.92</price><volume>
152880</volume><tradeTime>2020-03-
04T13:44:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.9258</refPx></row></table3><table4>
<row><simpleAvgPx>102.1425</simpleAvgPx><avgPx>102.1655</avgPx><highPx>102.35</highPx><
lowPx>101.92</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTra
des>4</numExecTrades><totalValue>1021655</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>225000</
medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.1465</meanTime



AcceptToExecSecs><medianTimeAcceptToExecSecs>3.794</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>9.6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EGBLFN 4  3/8  
02/07/25</name><identifier><ID>XS1992087996</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADNT 7 
05/15/26</name><identifier><ID>USU00690AA22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPR 5  3/4  
05/15/26</name><identifier><ID>USU11128AA05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WMH 4  3/4  
05/01/26</name><identifier><ID>XS1989833816</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INFRNT Float 
05/15/23</name><identifier><ID>NO0010850613</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CM 0  3/8  
05/03/24</name><identifier><ID>XS1991125896</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DOMSS 3 
05/08/26</name><identifier><ID>XS1991114858</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAESEC 3  3/8  
05/07/24</name><identifier><ID>XS1988091366</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LEA 4  1/4  
05/15/29</name><identifier><ID>US521865BA22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VCTLUX 3 
05/28/25</name><identifier><ID>XS1964739715</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table4><row><simpleAvgPx>87</simpleAvgPx><avgPx>87</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>8700000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolume><media
nOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87</price><volume>1479
000</volume><tradeTime>2020-03-
17T12:15:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>87</
simpleAvgPx><avgPx>87</avgPx><highPx>87</highPx><lowPx>87</lowPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>10440000<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume><medianOrderedVolume
>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table4><row><simpleAvgPx>87</simpleAvgPx><avgPx>87</avgPx></row><



/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>41238000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>23700000</medianFilledVolume><medi
anOrderedVolume>23700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>CLF 5  7/8  
06/01/27</name><identifier><ID>US185899AC58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMKR 6  5/8  
09/15/27</name><identifier><ID>USU03169AM81</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BWP 4.8 
05/03/29</name><identifier><ID>US096630AG32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATEBBB 3 
05/08/23</name><identifier><ID>BE0002647288</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 5.113 
05/03/29</name><identifier><ID>US345397ZR75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLF 5  7/8  
06/01/27</name><identifier><ID>USU1852LAB37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BA 2.7 
05/01/22</name><identifier><ID>US097023CG82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CARINC 8  7/8  
05/10/22</name><identifier><ID>XS1991398352</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABGSM 1  1/2  
04/26/24</name><identifier><ID>XS1978209002</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFXXR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABGSM 1  1/2  
04/26/24</name><identifier><ID>XS1978210273</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFXXR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SBUX 3.55 
08/15/29</name><identifier><ID>US855244AT67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRFGBZ 7 
05/14/26</name><identifier><ID>USU63768AA01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STCAB 3.89 
05/13/29</name><identifier><ID>XS1992985694</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SQM 4  1/4  
05/07/29</name><identifier><ID>USP8718AAL00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATCNA 8 



05/15/27</name><identifier><ID>XS1992154341</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATCNA 10  1/2  
05/15/27</name><identifier><ID>USL01802AA24</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABGSM 1  1/2  
04/26/24</name><identifier><ID>XS1978320882</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TK 9  1/4  
11/15/22</name><identifier><ID>USY8564WAD57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CONSUS 9  5/8  
05/15/24</name><identifier><ID>XS1843437465</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table4><row><simpleAvgPx>109.49</simpleAvgPx><avgPx>109.49</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>437960</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.21</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.21</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media



nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.1</price><volume>1
12100</volume><tradeTime>2020-01-
30T10:40:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.12745</refPx></row><row><startTime
>2020-01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.2</price><volume>7
85400</volume><tradeTime>2020-01-
30T13:38:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.1733</refPx></row></table3><table4>
<row><simpleAvgPx>112.15</simpleAvgPx><avgPx>112.1875</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>897500</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>2.7975</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2
.7975</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14.666667</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.625</price><volume
>558125</volume><tradeTime>2020-02-
13T12:03:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.8268</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.6</price><volume>5
53000</volume><tradeTime>2020-02-
21T14:50:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.70815</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABGSM 1  1/2  
04/26/24</name><identifier><ID>XS1978327622</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMY 3.4 
07/26/29</name><identifier><ID>USU11009BB98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LHMCFI 4  3/4  
05/22/25</name><identifier><ID>XS1990952779</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-
02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.4</price><volume>4
17600</volume><tradeTime>2020-02-
24T09:44:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.239</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.617</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.617</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs><



/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UAL 4  7/8  
01/15/25</name><identifier><ID>US910047AK50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMY Float 
05/16/22</name><identifier><ID>USU11009BF03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMY 2.9 
07/26/24</name><identifier><ID>USU11009AZ75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>58500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>58500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>183500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>T 2  3/8  
05/15/29</name><identifier><ID>US9128286T26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.57</price><volume>
41562</volume><tradeTime>2020-01-
28T11:53:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.79685</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.12</price><volume>
32136</volume><tradeTime>2020-02-
03T16:30:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.28905</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.36</price><volume>
77952</volume><tradeTime>2020-03-
02T14:06:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.3672</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>RGA 3.9 
05/15/29</name><identifier><ID>US759351AN90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBM 3 
05/15/24</name><identifier><ID>US459200JY80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  7/8  
05/15/49</name><identifier><ID>US912810SH23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118</price><volume>295
00</volume><tradeTime>2020-01-
28T11:51:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>118.28125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.67</price><volume>
23734</volume><tradeTime>2020-02-
03T16:29:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>118.92965</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>128.6</price><volume>3
8580</volume><tradeTime>2020-03-
02T14:01:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>128.6172</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.57</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.57</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NGB 3  3/4  
05/25/21</name><identifier><ID>NO0010572878</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>NOK</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.28</price><volume>
3098400</volume><tradeTime>2020-01-
03T13:57:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.3354</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.513</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.513</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>VDP 1.2 
06/25/39</name><identifier><ID>FR0013420429</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORPFP 0  3/8  
05/17/27</name><identifier><ID>FR0013418795</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>163.735</price><volume
>7703</volume><tradeTime>2020-01-
17T16:25:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>163.652405</refPx></row></table3><table
4><row><simpleAvgPx>163.75</simpleAvgPx><avgPx>163.75</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>15408.875</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>4705</medianFilledVolume><medianOrderedVolume>4705
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab



le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WM 2.95 
06/15/24</name><identifier><ID>US94106LBF58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HOERHO 4  1/2  
06/06/24</name><identifier><ID>NO0010851728</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-



31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 5 
09/01/40</name><identifier><ID>IT0004532559</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 4.7 
02/01/36</name><identifier><ID>US03522AAH32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 4  1/2  
03/01/26</name><identifier><ID>IT0004644735</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.53</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.53</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>117</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>117</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6850000000000001</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6850000000000001</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>248</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>248</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.605</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.605</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>GNDC 0 
05/21/24</name><identifier><ID>XS1965536656</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DWZNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FTLNHD 6  1/2  
05/20/22</name><identifier><ID>XS1996313737</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP 3  1/8  
05/20/26</name><identifier><ID>US025816CF44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP 2  3/4  
05/20/22</name><identifier><ID>US025816CD95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENELIM 3  1/2  
05/24/80</name><identifier><ID>XS2000719992</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>T 2  1/2  
08/15/23</name><identifier><ID>US912828VS66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-
02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.95</price><volume>
124740</volume><tradeTime>2020-02-
20T16:21:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.90235</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.511</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.511</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>VALEBZ 6  7/8  
11/21/36</name><identifier><ID>US91911TAH68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>130.02</price><volume>
26004</volume><tradeTime>2020-01-
06T12:56:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>130.86955</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.593</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.593</medianTimeAccept



ToExecSecs><meanTimeRequestToQuoteSecs>37.5</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>37.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUM 3  7/8  
11/01/20</name><identifier><ID>US988498AG64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIG 6.8 
03/15/38</name><identifier><ID>US893830AT68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 6  1/2  
04/15/38</name><identifier><ID>US24702RAF82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRU 5  5/8  
06/15/43</name><identifier><ID>US744320AM42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 3  3/4  
04/10/24</name><identifier><ID>US89153VAL36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA 8.6 
12/15/30</name><identifier><ID>US054536AA57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MO 2.85 
08/09/22</name><identifier><ID>US02209SAN36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.4 
05/03/23</name><identifier><ID>US037833AK68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VESTNL 1  1/2  



05/24/27</name><identifier><ID>XS2001183164</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 4  1/2  
01/24/22</name><identifier><ID>US46625HJD35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAR 3  3/8  
10/15/20</name><identifier><ID>US571903AL78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHP 3.85 
09/30/23</name><identifier><ID>US055451AU28</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 2 
06/21/28</name><identifier><ID>XS1610698844</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCA 6  1/4  
02/15/21</name><identifier><ID>US40412CAC55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 8  1/2  
01/18/31</name><identifier><ID>US233835AQ08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCO 4  7/8  
02/15/24</name><identifier><ID>US615369AC97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 7.045 
06/20/36</name><identifier><ID>US87938WAC73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WMT 6  1/2  
08/15/37</name><identifier><ID>US931142CK74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE 6  3/4  
03/15/32</name><identifier><ID>US36962GXZ26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TXT 3.65 
03/01/21</name><identifier><ID>US883203BT75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TONOBZ 6  1/2  



10/31/24</name><identifier><ID>USL9116PAG83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RURAIL 2.2 
05/23/27</name><identifier><ID>XS1843437036</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRASKM 6.45 
02/03/24</name><identifier><ID>US10553YAF25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTOR 6  1/4  
02/15/24</name><identifier><ID>US59001KAD28</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 4  3/8  



05/20/23</name><identifier><ID>US71647NAF69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTWO Float 
05/28/24</name><identifier><ID>NO0010852742</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DNONO 8  3/8  
05/29/24</name><identifier><ID>NO0010852643</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OKE 4  1/4  
02/01/22</name><identifier><ID>US682680AQ69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VRAPFP 3 
06/19/22</name><identifier><ID>BE0002652338</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.37</price><volume>
6262</volume><tradeTime>2020-02-
11T14:32:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.456352</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.8090000000000001</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.8090000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.35</price><volume>
3130</volume><tradeTime>2020-02-
24T10:28:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.517693</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.637</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.637</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>EEFT 1  3/8  
05/22/26</name><identifier><ID>XS2001315766</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>44.001</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>44.001</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>HLT 5  1/8  
05/01/26</name><identifier><ID>US432833AD37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVNVX 3.4 
05/06/24</name><identifier><ID>US66989HAG39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAL 5 
06/01/22</name><identifier><ID>USU0242AAC63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 1 
05/28/24</name><identifier><ID>XS2002491517</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 1 
07/03/29</name><identifier><ID>FR0013421815</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVA 5  7/8  
03/01/24</name><identifier><ID>US22282EAF97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHTR 5  1/8  
02/15/23</name><identifier><ID>US1248EPAZ61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 3  7/8  
11/15/21</name><identifier><ID>US031162BM10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DOW 3 
11/15/22</name><identifier><ID>US260543CH45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>142500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BLL 5 
03/15/22</name><identifier><ID>US058498AR71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WLL 5  3/4  
03/15/21</name><identifier><ID>US966387AH55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
05/21/25</name><identifier><ID>XS1996424997</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 6  1/2  
03/15/29</name><identifier><ID>US001957AW94</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 7.45 
07/16/31</name><identifier><ID>US345370CA64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRTR 2  1/2  
10/25/20</name><identifier><ID>FR0010949651</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table4><row><simpleAvgPx>101.737</simpleAvgPx><avgPx>101.737</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>1627792</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>800000</medianFilledVolum
e><medianOrderedVolume>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>SPGB 5.4 
01/31/23</name><identifier><ID>ES00000123U9</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.545</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.545</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>COFP 4.498 
03/07/24</name><identifier><ID>FR0011765825</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.17</price><volume>2
70510</volume><tradeTime>2020-02-
03T14:44:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.81485000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>7.81</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>7.81</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.31</price><volume>9
13100</volume><tradeTime>2020-02-
04T09:52:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.395</refPx></row><row><startTime>20
20-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.04000000000001</pri
ce><volume>92040</volume><tradeTime>2020-02-
04T16:02:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.83055</refPx></row></table3><table4>
<row><simpleAvgPx>91.55333299999999</simpleAvgPx><avgPx>91.344762</avgPx><highPx>92.04
000000000001</highPx><lowPx>91.31</lowPx></row></table4><table6><row><numOrdRfq>3</nu
mOrdRfq><numExecTrades>3</numExecTrades><totalValue>1918240</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>2.236333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.872</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.98</price><volume>9
1980</volume><tradeTime>2020-02-
10T12:53:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>92.194</refPx></row><row><startTime>20
20-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.09</price><volume>1
84180</volume><tradeTime>2020-02-
10T13:59:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.19005</refPx></row></table3><table4>
<row><simpleAvgPx>92.035</simpleAvgPx><avgPx>92.05333299999999</avgPx></row></table4><
table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2761
60</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>4.2655</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>4.2655</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.48999999999999</pri
ce><volume>184980</volume><tradeTime>2020-02-
11T14:39:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.38294999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.41</price><volume>3
37640</volume><tradeTime>2020-02-
28T10:44:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.21585</refPx></row></table3><table4>
<row><simpleAvgPx>84.705</simpleAvgPx><avgPx>84.73777800000001</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>7626
40</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolu
me>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.75</price><volume>4
13750</volume><tradeTime>2020-03-
11T10:11:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.93465</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>70.95</price><volume>7
0950</volume><tradeTime>2020-03-
18T16:53:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>70.90935</refPx></row></table3><table4>
<row><simpleAvgPx>71</simpleAvgPx><avgPx>71</avgPx></row></table4><table6><row><numOr
dRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>142000</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.6775</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6775</me



dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>55</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>55</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 2  1/8  
02/24/21</name><identifier><ID>XS1035751764</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COFP 3.311 
01/25/23</name><identifier><ID>FR0011400571</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.25</price><volume>7
86000</volume><tradeTime>2020-01-
02T10:45:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.55110000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.90000000000001</pri
ce><volume>489500</volume><tradeTime>2020-01-
10T13:18:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.8203</refPx></row><row><startTime>2
020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.61</price><volume>4
88050</volume><tradeTime>2020-01-
10T16:02:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.8622</refPx></row></table3><table4><
row><simpleAvgPx>97.755</simpleAvgPx><avgPx>97.755</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>977550</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi



meAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>IHFLIN 6  3/8  
05/28/22</name><identifier><ID>XS1999787564</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORAFP 3  1/8  
01/09/24</name><identifier><ID>FR0011560077</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5590000000000001</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5590000000000001</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>FRFP 3  1/4  
01/22/24</name><identifier><ID>FR0011689033</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.61</price><volume>
538050</volume><tradeTime>2020-03-
12T14:02:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>107.6638</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1.017</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>1.017</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.75</price><volume>
740250</volume><tradeTime>2020-03-
16T11:09:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.23665</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>19.5</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>19.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>59</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>59</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>IBM 1  7/8  
11/06/20</name><identifier><ID>XS0991090175</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table4><row><simpleAvgPx>100.885</simpleAvgPx><avgPx>100.885</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>10088500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolu
me><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.658</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.658</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>47</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>47</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ORAFP 5  1/4  
PERP</name><identifier><ID>XS1028599287</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr



adeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.3</price><volume>2
20600</volume><tradeTime>2020-03-
12T15:26:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.3906</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.715</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.715</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 3.2 
05/21/26</name><identifier><ID>XS1996367238</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPRIM 1.768 
04/05/22</name><identifier><ID>XS1589206389</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IAC 0  7/8  
06/15/26</name><identifier><ID>US44932FAA57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.455</price><volume



>293637</volume><tradeTime>2020-01-
16T10:31:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>117.436676</refPx></row></table3><table
4><row><simpleAvgPx>117.44</simpleAvgPx><avgPx>117.44</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>587200</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>25000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DOW 4  
3/8  
11/15/42</name><identifier><ID>US260543CG61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 6  3/8  
07/24/42</name><identifier><ID>US617482V925</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANTM 3.3 
01/15/23</name><identifier><ID>US94973VBA44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMO 4.15 
02/01/24</name><identifier><ID>US883556BF82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTL 5.8 
03/15/22</name><identifier><ID>US156700AS50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHAEFF 3  5/8  
05/15/25</name><identifier><ID>XS2004438458</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.75</price><volume>
285312</volume><tradeTime>2020-02-
20T15:36:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.6556</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>
100560</volume><tradeTime>2020-03-
02T09:59:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.49625</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS



ecs>2.573</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.573</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWIPRO 4  3/8  
06/18/22</name><identifier><ID>XS0794206465</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 4 
03/03/24</name><identifier><ID>US38141GVM31</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 5  1/4  
02/10/22</name><identifier><ID>XS0486101024</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-
02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.5</price><volume>5
4750</volume><tradeTime>2020-02-
25T16:14:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.0066</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.547</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.547</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.565</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.565</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VAL 
4.7 
03/15/21</name><identifier><ID>US91889DAA46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SHAEFF 3  7/8  
05/15/27</name><identifier><ID>XS2004451121</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.52</price><volume>
273677</volume><tradeTime>2020-02-
20T15:32:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.65895</refPx></row></table3><table4
><row><simpleAvgPx>104.52</simpleAvgPx><avgPx>104.52</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>378197.2584</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>180921</medianFilledVolume><medianOrderedVolume>18
0921</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>MPC 4  3/4  
12/15/23</name><identifier><ID>US56585ABA97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SHAEFF 6 
05/15/27</name><identifier><ID>USD4000PAL60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBKSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHAEFF 6  3/8  
05/15/29</name><identifier><ID>USD4000PAK87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBKSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 4 
09/01/20</name><identifier><ID>IT0004594930</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 5  1/4  
03/17/55</name><identifier><ID>XS0214965963</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table4><row><simpleAvgPx>125.75</simpleAvgPx><avgPx>125.75</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>880250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><
medianOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.551</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.551</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.049</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.049</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOGRPR 1.7 
05/25/50</name><identifier><ID>FR0013422383</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LPTY 7  3/8  
PERP</name><identifier><ID>XS2003473829</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>79</sim
pleAvgExecutedPx><totalValue>948000</totalValue></row></table3><table4><row><simpleAvgPx>
79.97499999999999</simpleAvgPx><avgPx>79.97499999999999</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1919400</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1200000</medianFilledVolume><medianOrderedVolume>
1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.9419999999999999</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.9419999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ENFP 4  1/4  
07/22/20</name><identifier><ID>FR0010212852</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.31</
simpleAvgExecutedPx><totalValue>202620</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.8149999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptT



oExecSecs>0.8149999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>UCGIM 6.95 
10/31/22</name><identifier><ID>XS0849517650</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>116.63</
simpleAvgExecutedPx><totalValue>233260</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TKAAV 3  1/8  
12/03/21</name><identifier><ID>XS0999667263</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBESM 2  7/8  
11/11/20</name><identifier><ID>XS0940711947</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PBI 4  5/8  
03/15/24</name><identifier><ID>US724479AJ97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PG 2 
11/05/21</name><identifier><ID>XS0989148209</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AFLBNK 0  1/8  
06/20/26</name><identifier><ID>FR0013422490</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table4><row><simpleAvgPx>101.605</simpleAvgPx><avgPx>101.605</avgP
x><highPx>101.63</highPx><lowPx>101.58</lowPx></row></table4><table6><row><numOrdRfq>4
</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>101605000</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>25000000</medianFilledVolume><medianOrderedVolume>25000000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.54175</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5445</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>COFP 3.992 
PERP</name><identifier><ID>FR0011606169</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>53.56</price><volume>2
14240</volume><tradeTime>2020-01-
02T13:54:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>54.19205</refPx></row></table3><table4>
<row><simpleAvgPx>53.585</simpleAvgPx><avgPx>53.57</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>267850</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf



qModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>250000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>4.047</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.047<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54.3</price><volume>27
1500</volume><tradeTime>2020-01-
06T11:51:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>53.9446</refPx></row></table3><table4><
row><simpleAvgPx>54.3</simpleAvgPx><avgPx>54.3</avgPx></row></table4><table6><row><num
OrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>380100</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>200000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>4.741</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.741</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>4.316</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>4.316</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0.333333</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>5500
0</volume><tradeTime>2020-01-
17T09:41:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>55.298</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.031</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.031</medianTimeAccept



ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>39</price><volume>3900
0</volume><tradeTime>2020-03-
24T14:25:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>38.5149</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.8090000000000001</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.8090000000000001</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>56</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>56</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>39.875</price><volume>
478500</volume><tradeTime>2020-03-
25T10:17:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>39.3188</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HEIA
NA 2  1/8  
08/04/20</name><identifier><ID>XS0811554962</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-



03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.69</price><volume>
201380</volume><tradeTime>2020-03-
26T14:37:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.6242</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.58</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.58</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CIT 5 
08/01/23</name><identifier><ID>US125581GR39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 2.65 
06/01/20</name><identifier><ID>US268648AQ50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>59000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 2.95 
02/19/23</name><identifier><ID>US92857WBC38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KFW 6 
08/20/20</name><identifier><ID>AU0000KFWHO9</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFXFR</ID><IDType>CFI</IDType></classification><currency>AUD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>102.783
5</simpleAvgExecutedPx><totalValue>616701</totalValue></row></table3><table4><row><simple



AvgPx>102.7835</simpleAvgPx><avgPx>102.7835</avgPx></row></table4><table6><row><numOr
dRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>616701</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.578</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.578</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BAMIIM 6 
11/05/20</name><identifier><ID>XS0555834984</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>10.102</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>10.102</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.025</price><volume
>1560375</volume><tradeTime>2020-01-
20T10:51:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.94875</refPx></row></table3><table4
><row><simpleAvgPx>103.9875</simpleAvgPx><avgPx>104.003571</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2184075<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume
>1050000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>18.194</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>18.194</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.072</price><volume
>72150</volume><tradeTime>2020-02-
27T15:09:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.2878</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>100.23</
simpleAvgExecutedPx><totalValue>501150</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SSELN 2  3/8  
02/10/22</name><identifier><ID>XS1003017099</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.8</price><volume>1
04800</volume><tradeTime>2020-01-
20T15:50:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.9232</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.709</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.709</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ADRIT 3  1/4  
02/20/21</name><identifier><ID>XS1004236185</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CF 5  3/8  
03/15/44</name><identifier><ID>US12527GAE35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RRD 6 
04/01/24</name><identifier><ID>US257867BB61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WESAU 2  3/4  
08/02/22</name><identifier><ID>XS0810622935</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107</price><volume>214
000</volume><tradeTime>2020-01-
20T16:04:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.2049</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1.268</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>1.268</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>249</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>249</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>TSCOLN 6 
12/14/29</name><identifier><ID>XS0105244585</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SWY 7  1/4  
02/01/31</name><identifier><ID>US786514BA67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.5</price><volume>5
4250</volume><tradeTime>2020-02-
13T13:07:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.720314</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.768</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.768</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>GCN 3.7 
03/15/23</name><identifier><ID>US380956AD47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DIALIN 6.45 
06/04/29</name><identifier><ID>USY2R40TAB40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRU 5.2 
03/15/44</name><identifier><ID>US744320AN25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 2.1 
09/15/21</name><identifier><ID>IT0004604671</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OHLSM 7  5/8  



03/15/20</name><identifier><ID>XS0760705631</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 2  7/8  
09/25/24</name><identifier><ID>BE6243179650</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-
03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.15</price><volume>
1121500</volume><tradeTime>2020-03-
03T09:36:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.1019</refPx></row></table3><table4>
<row><simpleAvgPx>112.125</simpleAvgPx><avgPx>112.125</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2242500</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.8055</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.8055</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14.0005</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>14.0005</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BPCEGP 4  5/8  
07/18/23</name><identifier><ID>FR0011538222</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table4><row><simpleAvgPx>114.95</simpleAvgPx><avgPx>114.95</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>459800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.8149999999999999</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.8149999999999999</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.467</price><volume
>114467</volume><tradeTime>2020-02-



26T09:36:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.6766</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>ORANOF 3  1/8  
03/20/23</name><identifier><ID>FR0011791391</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.19</price><volume>
106190</volume><tradeTime>2020-01-
09T09:53:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.50775</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>9.603999999999999</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>9.603999999999999</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106</price><volume>137
8000</volume><tradeTime>2020-02-
14T09:54:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.01555</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.06</price><volume>
1545900</volume><tradeTime>2020-03-
06T16:44:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5215</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>GLENLN 3  3/8  
09/30/20</name><identifier><ID>XS0974877150</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-
03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.508</price><volume
>710556</volume><tradeTime>2020-03-
10T10:10:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.78265</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>AARB 4  1/4  
03/18/26</name><identifier><ID>DE000A1TNC94</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.44</price><volume>
104440</volume><tradeTime>2020-02-
12T14:45:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.17525</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.596</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.596</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ORANOF 3  1/4  



09/04/20</name><identifier><ID>FR0011560986</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
1431500</volume><tradeTime>2020-01-
02T11:57:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.2435</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.97</price><volume>
101970</volume><tradeTime>2020-01-
10T09:32:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.12525</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.905</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.905</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.93</price><volume>
1223160</volume><tradeTime>2020-01-
27T10:46:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.88335</refPx></row></table3><table4
><row><simpleAvgPx>101.93</simpleAvgPx><avgPx>101.93</avgPx></row></table4><table6><row
><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3261760</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1600000</medianFilledVolume><medianOrderedVolume>1200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>5.421</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>5.421</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13.25</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table4><row><simpleAvgPx>101.875</simpleAvgPx><avgPx>101.885714</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>7132000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3500000</medianFilledVol
ume><medianOrderedVolume>3500000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>45</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>
1221000</volume><tradeTime>2020-02-
13T09:36:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.695</refPx></row><row><startTime>2
020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.77</price><volume>
1831860</volume><tradeTime>2020-02-
13T15:43:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.68735</refPx></row></table3><table4
><row><simpleAvgPx>101.76</simpleAvgPx><avgPx>101.762</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3052860</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>12
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>5.9905</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>5.9905</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.666667</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.48</price><volume>
1014800</volume><tradeTime>2020-03-
04T11:42:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.4133</refPx></row></table3><table4>
<row><simpleAvgPx>101.51</simpleAvgPx><avgPx>101.508421</avgPx></row></table4><table6><
row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1928660</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>950000</medianFilledVolume><medianOrderedVolume>95
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25</price><volume>9
92500</volume><tradeTime>2020-03-
13T09:50:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.0558</refPx></row></table3><table4><
row><simpleAvgPx>99.26000000000001</simpleAvgPx><avgPx>98.918215</avgPx><highPx>99.650
00000000001</highPx><lowPx>98.75</lowPx></row></table4><table6><row><numOrdRfq>6</nu
mOrdRfq><numExecTrades>5</numExecTrades><totalValue>54306100</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>1400000</medianFilledVolume><medianOrderedVolume>1200000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0.5615</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5605</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>48.2</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>58</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.3</price><volume>10
92300</volume><tradeTime>2020-03-



24T11:48:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.8789</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>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.08</price><volume>
400320</volume><tradeTime>2020-03-
27T10:38:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.74815</refPx></row><row><startTime
>2020-03-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>5
02000</volume><tradeTime>2020-03-
27T11:33:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.73635</refPx></row></table3><table4
><row><simpleAvgPx>100.24</simpleAvgPx><avgPx>100.257778</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>902320</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>45
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>55</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>55</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>1
203600</volume><tradeTime>2020-03-
30T14:50:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2633</refPx></row></table3><table4>
<row><simpleAvgPx>100.3</simpleAvgPx><avgPx>100.3</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1805400</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>900000</medianFilledVolume><medianOrderedVolume>1200000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HOFP 2  
1/4  
03/19/21</name><identifier><ID>XS0906792105</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 8 
PERP</name><identifier><ID>DE000A0TU305</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFGQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HWM 5.95 
02/01/37</name><identifier><ID>US013817AK77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OHLSM 4  3/4  
03/15/22</name><identifier><ID>XS1043961439</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADGREG 6  1/4  
12/10/24</name><identifier><ID>XS1854172043</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NRW 1  1/4  
03/13/20</name><identifier><ID>DE000NRW21X4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DNFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYPRT 11  1/2  
06/14/22</name><identifier><ID>NO0010856180</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 4 
11/12/25</name><identifier><ID>FR0010961540</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XJZHTA 7 
06/06/22</name><identifier><ID>XS1988093818</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADT 3  1/2  
07/15/22</name><identifier><ID>US00101JAF30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FTR 9 
08/15/31</name><identifier><ID>US17453BAJ08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LLOYDS 4  3/4  
06/08/22</name><identifier><ID>XS0304459026</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFNEB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LSELN 4  3/4  
11/02/21</name><identifier><ID>XS0846486040</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>USJACU 9  7/8  
11/09/23</name><identifier><ID>USP9634CAC57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBKSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 3  3/4  
02/25/23</name><identifier><ID>US61746BDJ26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OSEOFI 2  1/2  
05/25/24</name><identifier><ID>FR0011654771</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.546</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.546</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>PGB 4.1 
04/15/37</name><identifier><ID>PTOTE5OE0007</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-
03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>145.35</price><volume>
52326</volume><tradeTime>2020-03-
26T13:10:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>145.2563</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>LDOIM 4  1/2  
01/19/21</name><identifier><ID>XS0999654873</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SBERRU 5.717 
06/16/21</name><identifier><ID>XS0638572973</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>IGT 3  1/2  
03/05/20</name><identifier><ID>XS0860855930</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.75</price><volume>4
53750</volume><tradeTime>2020-03-
09T16:54:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.2839</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>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.25</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.25</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 2  1/2  
04/29/21</name><identifier><ID>XS0923361827</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BATSLN 
4  7/8  
02/24/21</name><identifier><ID>XS0468425615</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table4><row><simpleAvgPx>103.425</simpleAvgPx><avgPx>103.425</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>16496287.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7975000</medianFilledVol
ume><medianOrderedVolume>7975000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5565</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.5565</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>EDF 5 
PERP</name><identifier><ID>FR0011697028</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.59</price><volume>
110590</volume><tradeTime>2020-03-
11T11:58:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.02935</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.779</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.779</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>JPM 2  3/4  
02/01/23</name><identifier><ID>XS0883614231</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIRBR 8  1/4  
04/19/18</name><identifier><ID>DE000AB100B4</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BERTEL 15 
PERP</name><identifier><ID>DE0005229942</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>EMXXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>361</price><volume>722
00</volume><tradeTime>2020-01-
17T14:07:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>12500</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>159</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>159</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>360</price><volume>180
00</volume><tradeTime>2020-02-
06T16:33:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>53</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>53</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>300</price><volume>900
00</volume><tradeTime>2020-03-
27T13:08:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NWIDE 6  3/4  
07/22/20</name><identifier><ID>XS0527239221</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table4><row><simpleAvgPx>100.12</simpleAvgPx><avgPx>100.12</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>7028424</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3510000</medianFilledVolume>
<medianOrderedVolume>3510000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>ALNOGY 8  1/2  
05/14/18</name><identifier><ID>DE000A1R1BR4</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-
02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>14.2</price><volume>28
40</volume><tradeTime>2020-02-
24T10:57:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>12.880706</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.575</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.575</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>EDF 4  1/8  
PERP</name><identifier><ID>FR0011697010</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.86</price><volume>1
99720</volume><tradeTime>2020-03-
20T10:53:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0348</refPx></row></table3><table4>
<row><simpleAvgPx>99.185</simpleAvgPx><avgPx>99.41</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>298230</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>150000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>3.5965</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.596
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.14</price><volume>
100140</volume><tradeTime>2020-03-
27T15:03:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.94125</refPx></row></table3><table4>
<row><simpleAvgPx>100.17</simpleAvgPx><avgPx>100.17</avgPx></row></table4><table6><row>
<numOrdRfq>9</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>200340</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi



meAcceptToExecSecs>6.653</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.653<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BACR Float 
PERP</name><identifier><ID>XS0214398199</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table4><row><simpleAvgPx>96.625</simpleAvgPx><avgPx>96.67</avgPx><
highPx>96.75</highPx><lowPx>96.34999999999999</lowPx></row></table4><table6><row><num
OrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>966700</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>250000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE Float 
05/17/21</name><identifier><ID>XS0254356057</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PM 2  7/8  
05/30/24</name><identifier><ID>XS0787527349</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 7  5/8  
11/21/22</name><identifier><ID>US06740L8C27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RURAIL 3.3744 
05/20/21</name><identifier><ID>XS0919581982</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>JBGR 2 
06/11/26</name><identifier><ID>DE000A2YNQU1</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUDB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-
02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114</price><volume>114
000</volume><tradeTime>2020-02-
25T16:02:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>114.472801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.638</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.638</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>119</price><volume>357
000</volume><tradeTime>2020-02-
26T16:48:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>119.780739</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.667</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>6</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>6</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-
02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120</price><volume>240
000</volume><tradeTime>2020-02-
27T14:06:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>120.040855</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.698</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.698</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120</price><volume>360
000</volume><tradeTime>2020-03-



25T11:17:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.56279</refPx></row><row><startTime
>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118</price><volume>236
000</volume><tradeTime>2020-03-
25T11:45:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.56279</refPx></row></table3><table4
><row><simpleAvgPx>119</simpleAvgPx><avgPx>119.2</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>596000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>250000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.6235000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.6235000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>435</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>118.75</
simpleAvgExecutedPx><totalValue>237500</totalValue></row><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.75</price><volume>
356250</volume><tradeTime>2020-03-
31T15:33:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.887413</refPx></row></table3><table
4><row><simpleAvgPx>118.75</simpleAvgPx><avgPx>118.75</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>593750</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>25000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.65</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PUBFP 0  5/8  
06/13/25</name><identifier><ID>FR0013425139</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 7  1/2  
06/15/29</name><identifier><ID>US501797AR52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACHMEA 2  3/4  
02/18/21</name><identifier><ID>XS1033736890</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.579</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.579</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ANGSJ 5  1/8  
08/01/22</name><identifier><ID>US03512TAC53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 8 
PERP</name><identifier><ID>XS1002801758</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENELIM 5  3/4  
09/14/40</name><identifier><ID>XS0452187320</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANFP 4 
03/29/21</name><identifier><ID>US80105NAG07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
KPN 3  3/4  
09/21/20</name><identifier><ID>XS0543354236</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>2
05200</volume><tradeTime>2020-01-
09T15:51:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.6965</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>108</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>108</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
WFC 3  1/2  
03/08/22</name><identifier><ID>US94974BFC90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PWGRIN 3  7/8  
01/17/23</name><identifier><ID>XS0875759184</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>S 6  7/8  
11/15/28</name><identifier><ID>US852060AD48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 1.95 
09/15/23</name><identifier><ID>XS1998902479</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAERVX 2  3/8  
PERP</name><identifier><ID>CH0481013784</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 3  3/4  
PERP</name><identifier><ID>XS1048428012</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>1
554000</volume><tradeTime>2020-01-
14T13:20:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.76195</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.547</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.547</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.88</price><volume>
98686</volume><tradeTime>2020-02-
05T16:17:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>103.70515</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>6.51</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>6.51</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.63</price><volume>
103630</volume><tradeTime>2020-02-
21T14:18:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6288</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.601</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.601</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.45</price><volume>
93105</volume><tradeTime>2020-02-
25T16:00:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.4584</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.31</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.31</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>5
40768</volume><tradeTime>2020-02-
27T16:15:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2171</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>332500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>247500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 4  5/8  
PERP</name><identifier><ID>XS1048428442</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table4><row><simpleAvgPx>113.05</simpleAvgPx><avgPx>113.05</avgPx>



</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>113050</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><m
edianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.8235</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.8235</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>162000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>19
30000</volume><tradeTime>2020-03-
16T09:39:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.13985</refPx></row></table3><table4>
<row><simpleAvgPx>97</simpleAvgPx><avgPx>97</avgPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3880000</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.369</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.369</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30.5</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>30.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>21000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>T
ELEFO 7  5/8  
PERP</name><identifier><ID>XS0972588643</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 1  7/8  
11/02/21</name><identifier><ID>XS1050454682</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 1  5/8  
11/01/24</name><identifier><ID>CH0240672227</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GBFGR 4  1/2  



06/14/24</name><identifier><ID>DE000A2YNQW7</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.8</price><volume>1
09800</volume><tradeTime>2020-02-
10T11:22:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.26045</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.727</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.727</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>47</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>47</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ECPG Float 
06/14/24</name><identifier><ID>XS2010158553</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 3  1/4  
09/23/22</name><identifier><ID>US46625HJE18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 2  1/4  
03/18/20</name><identifier><ID>US88166HAD98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANGSJ 5  3/8  
04/15/20</name><identifier><ID>US03512TAA97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GRUB 5  1/2  
07/01/27</name><identifier><ID>USU0393NAA91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 2  7/8  
11/20/20</name><identifier><ID>XS0995040051</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RCCF 10 
12/13/24</name><identifier><ID>XS2011269912</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IPFLN 7  3/4  
12/14/23</name><identifier><ID>XS1998163148</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRCL 5  3/8  
07/15/24</name><identifier><ID>USU85881AB39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>LDOIM 4  7/8  
03/24/25</name><identifier><ID>XS0215093534</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
200480</volume><tradeTime>2020-03-
19T12:55:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.27235</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.77</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.77</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ERICB 4  1/8  
05/15/22</name><identifier><ID>US294829AA48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCO 4  1/2  
09/01/22</name><identifier><ID>US615369AB15</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COFCHD 4  1/8  
03/27/24</name><identifier><ID>FR0011805803</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.2</price><volume>1
12200</volume><tradeTime>2020-01-
17T10:11:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.82535</refPx></row></table3><table4
><row><simpleAvgPx>113.69</simpleAvgPx><avgPx>113.69</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>227380</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.387</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.3
87</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.4</price><volume>1
601600</volume><tradeTime>2020-02-
20T11:12:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>113.384</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1700000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS



ecs>0.508</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.508</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>11</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BVIFP 3  1/8  
01/21/21</name><identifier><ID>FR0011703776</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.55</price><volume>
205100</volume><tradeTime>2020-03-
02T14:55:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.87395</refPx></row></table3><table4
><row><simpleAvgPx>102.65</simpleAvgPx><avgPx>102.65</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>410600</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.8385</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
8385</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>94</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>94</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>200
000</volume><tradeTime>2020-03-
19T16:18:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.23475</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.28</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>2.28</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ABBNVX 
2  7/8  
05/08/22</name><identifier><ID>US00037BAB80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 2  1/2  
07/15/22</name><identifier><ID>US03523TBP21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMY 2 
08/01/22</name><identifier><ID>US110122AT56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 3  3/8  
06/01/23</name><identifier><ID>US268648AN20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE 2.7 
10/09/22</name><identifier><ID>US369604BD45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTC 3.3 
10/01/21</name><identifier><ID>US458140AJ91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 6  7/8  
05/01/20</name><identifier><ID>US544152AB75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRK 3  7/8  
01/15/21</name><identifier><ID>US58933YAA38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>3
036</volume><tradeTime>2020-02-
07T15:13:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.559</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.001</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>31.001</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.3</price><volume>8
104</volume><tradeTime>2020-02-
21T14:21:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.56465</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.589</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.589</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.001</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.001</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>NOVNVX 2.4 
09/21/22</name><identifier><ID>US66989HAE80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>47500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWK 2.9 
11/01/22</name><identifier><ID>US854502AD32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 5  7/8  
PERP</name><identifier><ID>XS1050461034</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.26000000000001</pri
ce><volume>97260</volume><tradeTime>2020-03-
20T10:19:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.086</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>10.342</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>10.342</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.09999999999999</pri
ce><volume>97100</volume><tradeTime>2020-03-
23T12:54:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.7619</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SCCO 5  3/8  



04/16/20</name><identifier><ID>US84265VAD73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FLEX 5 
02/15/23</name><identifier><ID>US33938EAS63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  5/8  
11/15/20</name><identifier><ID>US912828PC88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.78</price><volume>
50390</volume><tradeTime>2020-01-
17T15:09:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.81835</refPx></row></table3><table4
><row><simpleAvgPx>100.78</simpleAvgPx><avgPx>100.78</avgPx><highPx>100.78</highPx><low
Px>100.78</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>
3</numExecTrades><totalValue>151170</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</media
nFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.25</price><volume>
2686972</volume><tradeTime>2020-03-
12T11:23:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.51955</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2653800</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.506</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.506</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>41.667</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>37.001</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HEIANA 2  7/8  
08/04/25</name><identifier><ID>XS0811555183</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 3  1/8  
03/05/21</name><identifier><ID>FR0011769090</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-
02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.064</price><volume
>225710</volume><tradeTime>2020-02-
19T10:02:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.1295</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.5570000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.5570000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>52</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>52</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MO 4  3/4  
05/05/21</name><identifier><ID>US02209SAL79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MET 3.6 
04/10/24</name><identifier><ID>US59156RBH03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VALEBZ 3  3/4  
01/10/23</name><identifier><ID>XS0802953165</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>625000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>PM 2  1/2  
08/22/22</name><identifier><ID>US718172AT63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 3  3/4  
04/16/26</name><identifier><ID>XS1057659838</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.24</price><volume>
206480</volume><tradeTime>2020-01-
20T10:43:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2603</refPx></row></table3><table4>
<row><simpleAvgPx>103.24</simpleAvgPx><avgPx>103.24</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>412960</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.5565</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.556
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENELGX 4  1/4  
04/15/24</name><identifier><ID>US29246RAA14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA Float 
03/17/20</name><identifier><ID>US71647NAL38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AUCHAN 1  3/4  
04/23/21</name><identifier><ID>FR0011859396</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>1
01900</volume><tradeTime>2020-03-
05T13:10:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.8922</refPx></row><row><startTime>
2020-03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.7</price><volume>1
525500</volume><tradeTime>2020-03-
05T14:38:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9087</refPx></row></table3><table4>
<row><simpleAvgPx>101.833333</simpleAvgPx><avgPx>101.757143</avgPx><highPx>101.9</high
Px><lowPx>101.7</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>2136900</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000
00</medianFilledVolume><medianOrderedVolume>550000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.030667</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.927</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>33.50025</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>HWM 6.15 
08/15/20</name><identifier><ID>US013817AU59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMXLMM 3  1/8  



07/16/22</name><identifier><ID>US02364WBD65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ECOPET 5  7/8  
09/18/23</name><identifier><ID>US279158AC30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 5  3/8  
01/27/21</name><identifier><ID>US71645WAR25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 6  7/8  
01/20/40</name><identifier><ID>US71645WAQ42</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STSP 4  1/2  
09/08/21</name><identifier><ID>XS0600103401</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OVV 5  3/4  
01/30/22</name><identifier><ID>US651290AP34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 3.2 
11/01/23</name><identifier><ID>US191216BE91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRK 2.4 
09/15/22</name><identifier><ID>US589331AT41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>K 3  1/8  
05/17/22</name><identifier><ID>US487836BJ64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PROXBB 2  3/8  
04/04/24</name><identifier><ID>BE6265262327</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  1/2  
06/02/41</name><identifier><ID>US71654QAZ54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCOLO 6  1/8  
07/26/20</name><identifier><ID>US05968LAB80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SANTAN 5.481 
PERP</name><identifier><ID>XS1043535092</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
200900</volume><tradeTime>2020-02-
05T13:21:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.4935</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.581</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.581</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.93000000000001</pri
ce><volume>299790</volume><tradeTime>2020-03-
05T14:18:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.07975</refPx></row></table3><table4
><row><simpleAvgPx>99.94499999999999</simpleAvgPx><avgPx>99.94499999999999</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>599670</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><me
dianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.614</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.614</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1
13</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>113</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>OAS 6  7/8  
01/15/23</name><identifier><ID>US674215AE80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 5.95 
PERP</name><identifier><ID>US172967GD72</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CABKSM 1  3/8  
06/19/26</name><identifier><ID>XS2013574038</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPIEFP 2  5/8  
06/18/26</name><identifier><ID>FR0013426376</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.6</price><volume>5
23000</volume><tradeTime>2020-01-
08T13:35:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.51755</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>10.008</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>10.008</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.7</price><volume>4
14800</volume><tradeTime>2020-01-
23T11:07:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.32815</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.597</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.597</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>1365
000</volume><tradeTime>2020-03-
13T11:15:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.92149999999999</refPx></row><row><
startTime>2020-03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>4650
00</volume><tradeTime>2020-03-
13T13:02:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.8582</refPx></row></table3><table4><
row><simpleAvgPx>91.906667</simpleAvgPx><avgPx>91.638519</avgPx><highPx>93</highPx><lo
wPx>91</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3<
/numExecTrades><totalValue>4948480</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</medi
anFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</D



MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.594333</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.608</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
25.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTZ 6  1/4  
10/15/22</name><identifier><ID>US428040CN71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEOPRO 7  3/4  
06/18/24</name><identifier><ID>XS2008618501</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 5  3/8  
PERP</name><identifier><ID>FR0011401751</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>18
90000</volume><tradeTime>2020-03-
20T14:37:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.69085</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.819</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.819</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ALLY 7  1/2  
09/15/20</name><identifier><ID>US02005NAJ90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SZUGR Float 
PERP</name><identifier><ID>XS0222524372</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>144000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>11</medianTimeRequestToQuoteSecs></row></table9



></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.45</price><volume>1
7690</volume><tradeTime>2020-01-
22T14:30:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.0059</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>4.148</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.148</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>9000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.75</price><volume>2
1937</volume><tradeTime>2020-01-
31T10:54:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.6414</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>25000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.70999999999999</pri
ce><volume>443550</volume><tradeTime>2020-02-
06T09:58:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.09375</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.467</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.467</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-



07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.91</price><volume>8
8910</volume><tradeTime>2020-02-
07T16:11:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.1058</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.527</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.527</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.61</price><volume>1
66586</volume><tradeTime>2020-02-
11T10:16:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.0288</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.6879999999999999</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.6879999999999999</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.23999999999999</pri
ce><volume>2677</volume><tradeTime>2020-02-
12T14:58:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.99809999999999</refPx></row></table
3><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>7000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>3.201</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.201</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.34</price><volume>2
1441</volume><tradeTime>2020-02-
17T13:32:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.05865</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
3.435</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.435</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ



estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.65000000000001</pri
ce><volume>8865</volume><tradeTime>2020-02-
19T11:29:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.05865</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.026</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.026</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>28500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>67500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>2550
</volume><tradeTime>2020-03-
04T10:24:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.40976000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>2.557</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.557</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.5</price><volume>36
3350</volume><tradeTime>2020-03-



05T09:45:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.172</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>32000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC 5.9 
PERP</name><identifier><ID>US949746RG83</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMXMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 1.514 
02/17/23</name><identifier><ID>XS2013574202</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.44</price><volume>8
3440</volume><tradeTime>2020-03-
31T14:30:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.56505</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.231</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.231</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>BTPS 1.65 
04/23/20</name><identifier><ID>IT0005012783</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASSGEN 4  1/8  
05/04/26</name><identifier><ID>XS1062900912</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.4</price><volume>1
16400</volume><tradeTime>2020-01-
17T09:52:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.483</refPx></row><row><startTime>2
020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.4</price><volume>1
16400</volume><tradeTime>2020-01-
17T14:18:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.48925</refPx></row></table3><table4
><row><simpleAvgPx>116.466667</simpleAvgPx><avgPx>116.542857</avgPx><highPx>116.6</hig
hPx><lowPx>116.4</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>815800</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000
00</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.517667</me



anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.551</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>20.333333</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>TOTAL 2.7 
01/25/23</name><identifier><ID>US89153VAE92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNALN 6  3/8  
03/10/22</name><identifier><ID>XS0416397338</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DALWAN 7  1/4  
01/29/24</name><identifier><ID>XS1023280271</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPGB 0.6 
10/31/29</name><identifier><ID>ES0000012F43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.03</price><volume>
206060</volume><tradeTime>2020-01-
03T14:14:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.1095</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.553</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>GS 5  1/2  



PERP</name><identifier><ID>US38148BAE83</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMDMN</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEELZ 0 
06/19/24</name><identifier><ID>XS1933947951</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.77</price><volume>
109770</volume><tradeTime>2020-02-
10T15:21:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.91555</refPx></row></table3><table4
><row><simpleAvgPx>109.785</simpleAvgPx><avgPx>109.785</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>219570</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TBCBGE 5  3/4  
06/19/24</name><identifier><ID>XS1843434363</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 6  3/4  
PERP</name><identifier><ID>US53944YAJ29</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKERBP 4  3/4  
06/15/24</name><identifier><ID>USR0140AAC38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 3  1/4  
04/03/23</name><identifier><ID>XS1052677892</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>XRXCRP 
4  1/2  
05/15/21</name><identifier><ID>US984121CD36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRTFOD 1  3/8  
06/19/24</name><identifier><ID>XS2006909407</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.85 
05/06/21</name><identifier><ID>US037833AR12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.84</price><volume>
1425760</volume><tradeTime>2020-03-
31T14:30:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.01195</refPx></row></table3><table4
><row><simpleAvgPx>101.795</simpleAvgPx><avgPx>101.795</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2850260</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1400000</medianFilledVolume><medianOrderedVolume>1
400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.738</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.738</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEP 1  
3/4  
04/28/21</name><identifier><ID>XS1061697568</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>HWM 5.4 
04/15/21</name><identifier><ID>US013817AV33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HWM 5.9 
02/01/27</name><identifier><ID>US013817AJ05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSI 3  1/2  
03/01/23</name><identifier><ID>US620076BC25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVP 6.95 
03/15/43</name><identifier><ID>US054303AZ59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>124.14</price><volume>
24828</volume><tradeTime>2020-01-
06T12:26:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>127.545799</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.181</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.181</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>57</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>57</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>RATPFP 0.35 
06/20/29</name><identifier><ID>FR0013426731</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMZB 1  1/8  
06/22/26</name><identifier><ID>DE000CZ40N46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PSABFR 0  5/8  
06/21/24</name><identifier><ID>XS2015267953</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ETHIAS Float 
PERP</name><identifier><ID>BE0930906947</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>4650
0</volume><tradeTime>2020-02-
18T13:08:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.129227</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.831</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.831</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>FMEGR 3  3/4  
06/15/29</name><identifier><ID>USU3149FAA76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 5  1/2  
04/03/22</name><identifier><ID>XS0767865263</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.65</price><volume>
109650</volume><tradeTime>2020-01-
23T14:23:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.13015</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.609</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.609</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>MQGAU 6 
09/21/20</name><identifier><ID>XS0543111768</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENGIFP 0  3/8  
06/21/27</name><identifier><ID>FR0013428489</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
000</volume><tradeTime>2020-01-
16T15:58:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.88845</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>492</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>492</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>



ALPHSW Float 
PERP</name><identifier><ID>CH0212184037</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.4</price><volume>3
0420</volume><tradeTime>2020-01-
16T15:59:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.863197</refPx></row></table3><table
4><row><simpleAvgPx>101.475</simpleAvgPx><avgPx>101.475</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60885</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>3000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.486</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
486</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.4</price><volume>2
5350</volume><tradeTime>2020-01-
17T09:39:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.646797</refPx></row></table3><table
4><row><simpleAvgPx>101.475</simpleAvgPx><avgPx>101.475</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>50737.5</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrderedVolume>250
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.923</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.923</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>1
0070</volume><tradeTime>2020-02-
27T09:56:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.0308</refPx></row></table3><table4>
<row><simpleAvgPx>100.6</simpleAvgPx><avgPx>100.6</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20120</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.32</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.32</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</pri
ce><volume>9940</volume><tradeTime>2020-03-



03T09:53:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.048599</refPx></row></table3><table
4><row><simpleAvgPx>99.47499999999999</simpleAvgPx><avgPx>99.47499999999999</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>19895</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</medianFilledVolume><medi
anOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>0.97</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.97</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>63</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>63</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.59999999999999</pri
ce><volume>39040</volume><tradeTime>2020-03-
10T15:28:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.772476</refPx></row></table3><table4
><row><simpleAvgPx>97.5</simpleAvgPx><avgPx>97.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>78000</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolume>40000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>1.025</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.025</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>45</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ARYNSW Float 
PERP</name><identifier><ID>CH0200044813</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>9240
00</volume><tradeTime>2020-01-
10T15:16:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.132599</refPx></row></table3><table4
><row><simpleAvgPx>84.5</simpleAvgPx><avgPx>84.47619</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1774000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume>1050
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.894</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.894</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.95</price><volume>1
6790</volume><tradeTime>2020-01-
14T16:50:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.37048299999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></



table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.15000000000001</pri
ce><volume>16830</volume><tradeTime>2020-01-
16T16:46:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.768272</refPx></row></table3><table4
><row><simpleAvgPx>84.59999999999999</simpleAvgPx><avgPx>84.59999999999999</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>33840</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000</medianFilledVolume><media
nOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.695455</price><volu
me>46582</volume><tradeTime>2020-01-
17T16:44:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.593689</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.05</price><volume>1
6810</volume><tradeTime>2020-01-
20T16:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.26812700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.75</price><volume>8
4750</volume><tradeTime>2020-01-
21T11:37:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.22032900000001</refPx></row><row><
startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.75</price><volume>1
69500</volume><tradeTime>2020-01-
21T15:36:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.22032900000001</refPx></row></table
3><table4><row><simpleAvgPx>84.371591</simpleAvgPx><avgPx>84.269712</avgPx><highPx>84.7
5</highPx><lowPx>83.614773</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRf
q><numExecTrades>3</numExecTrades><totalValue>438202.500006</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>52</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>52</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-



22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>2520
0</volume><tradeTime>2020-01-
22T16:57:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.71581999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.295</price><volume>
84295</volume><tradeTime>2020-01-
24T16:48:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.27982299999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.94</price><volume>4
1970</volume><tradeTime>2020-01-
27T16:47:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.769493</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.3</price><volume>83
30</volume><tradeTime>2020-01-
28T16:52:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.686302</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>1680
00</volume><tradeTime>2020-01-
29T12:45:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.846092</refPx></row><row><startTime
>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.494872</price><volu
me>162814</volume><tradeTime>2020-01-
29T16:43:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.846092</refPx></row></table3><table4
><row><simpleAvgPx>83.74743599999999</simpleAvgPx><avgPx>83.75063299999999</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>330814.999991</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>197500</medianFilledVolum
e><medianOrderedVolume>197500</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18<



/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.65000000000001</pri
ce><volume>25095</volume><tradeTime>2020-02-
06T16:41:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.878235</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>85.5</si
mpleAvgExecutedPx><totalValue>85500</totalValue></row><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>8500
</volume><tradeTime>2020-02-
07T16:46:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.92775</refPx></row></table3><table4>
<row><simpleAvgPx>85.333333</simpleAvgPx><avgPx>85.464286</avgPx><highPx>85.5</highPx><
lowPx>85</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>
3</numExecTrades><totalValue>119650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>30000</media
nFilledVolume><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.086111</price><volu
me>79277</volume><tradeTime>2020-02-
12T16:41:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.64173099999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>1700
00</volume><tradeTime>2020-02-
24T14:55:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.939087</refPx></row><row><startTime
>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>8500
0</volume><tradeTime>2020-02-
24T16:13:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.939087</refPx></row></table3><table4
><row><simpleAvgPx>84.333333</simpleAvgPx><avgPx>84.935484</avgPx><highPx>85</highPx><l
owPx>83</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3
</numExecTrades><totalValue>263300</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</media
nFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-



25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.835714</price><volu
me>115970</volume><tradeTime>2020-02-
25T16:41:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.716492</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.62142900000001</pri
ce><volume>28917</volume><tradeTime>2020-02-
26T16:35:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.350487</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.01521700000001</pri
ce><volume>95467</volume><tradeTime>2020-02-
27T16:37:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.399849</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>8400
0</volume><tradeTime>2020-02-
28T10:42:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.336777</refPx></row></table3><table4
><row><simpleAvgPx>83</simpleAvgPx><avgPx>83</avgPx></row></table4><table6><row><numO
rdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>166000</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.906</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.906</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.25</price><volume>1
64500</volume><tradeTime>2020-03-
02T09:49:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.836449</refPx></row><row><startTime
>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.96842100000001</pri
ce><volume>75969</volume><tradeTime>2020-03-
02T16:34:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.836449</refPx></row></table3><table4
><row><simpleAvgPx>81.929605</simpleAvgPx><avgPx>82.225899</avgPx><highPx>83.5</highPx>



<lowPx>79.96842100000001</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq
><numExecTrades>4</numExecTrades><totalValue>571469.999997</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.841333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>28.333333</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83</price><volume>8300
0</volume><tradeTime>2020-03-
03T11:16:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.44534299999999</refPx></row><row><
startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.875</price><volume>
82875</volume><tradeTime>2020-03-
03T15:15:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.44534299999999</refPx></row><row><
startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.7375</price><volume
>64590</volume><tradeTime>2020-03-
03T16:38:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.44534299999999</refPx></row></table
3><table4><row><simpleAvgPx>82.204167</simpleAvgPx><avgPx>82.30892900000001</avgPx><hi
ghPx>83</highPx><lowPx>80.7375</lowPx></row></table4><table6><row><numOrdRfq>3</numO
rdRfq><numExecTrades>3</numExecTrades><totalValue>230465</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>42</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.15000000000001</pri
ce><volume>48690</volume><tradeTime>2020-03-
05T13:01:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.541321</refPx></row><row><startTime
>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80</price><volume>3600
0</volume><tradeTime>2020-03-
05T16:52:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>81.541321</refPx></row></table3><table4
><row><simpleAvgPx>80.575</simpleAvgPx><avgPx>80.657143</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>84690</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>52500</medianFilledVolume><medianOrderedVolume>6000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me



anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>68</price><volume>1360
00</volume><tradeTime>2020-03-
12T15:39:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>72.65052</refPx></row></table3><table4>
<row><simpleAvgPx>66.5</simpleAvgPx><avgPx>66.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>266000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1137500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>64</price><volume>2240
00</volume><tradeTime>2020-03-
17T14:17:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>55.763039</refPx></row><row><startTime
>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>56.910714</price><volu
me>199187</volume><tradeTime>2020-03-
17T16:57:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>55.763039</refPx></row></table3><table4
><row><simpleAvgPx>60.455357</simpleAvgPx><avgPx>60.455357</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>423187.5
00015</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrdered
Volume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>60.5</price><volume>18
39200</volume><tradeTime>2020-03-
19T15:10:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>58.78627</refPx></row><row><startTime>
2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>60</price><volume>1824
000</volume><tradeTime>2020-03-
19T15:51:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>58.78627</refPx></row></table3><table4>
<row><simpleAvgPx>60.8125</simpleAvgPx><avgPx>60.813014</avgPx><highPx>62</highPx><low
Px>60</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</
numExecTrades><totalValue>7394862.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3040000</me
dianFilledVolume><medianOrderedVolume>3040000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.67025</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>0.762</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>84.00024999999999</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>47.5005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>59</price><volume>5900
0</volume><tradeTime>2020-03-
20T11:40:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>67.07006800000001</refPx></row><row><
startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>62</price><volume>3410
00</volume><tradeTime>2020-03-
20T16:31:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>67.07006800000001</refPx></row></table
3><table4><row><simpleAvgPx>60.416667</simpleAvgPx><avgPx>60.643678</avgPx><highPx>62<
/highPx><lowPx>58</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numEx
ecTrades>6</numExecTrades><totalValue>2638000</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>35
0000</medianFilledVolume><medianOrderedVolume>350000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.407</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.288</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>36.333333</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>1375
0</volume><tradeTime>2020-03-
23T16:26:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>66.47131299999999</refPx></row></table
3><table4><row><simpleAvgPx>54.035</simpleAvgPx><avgPx>54.035</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>27017.
5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58.5</price><volume>58



500</volume><tradeTime>2020-03-
25T14:34:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>55.189663</refPx></row><row><startTime
>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>6875
0</volume><tradeTime>2020-03-
25T16:10:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>55.189663</refPx></row></table3><table4
><row><simpleAvgPx>56.183704</simpleAvgPx><avgPx>55.803333</avgPx><highPx>58.5</highPx>
<lowPx>55</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>251114.999997</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1250
00</medianFilledVolume><medianOrderedVolume>112500</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>60</price><volume>6000
0</volume><tradeTime>2020-03-
26T13:04:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>58.2617</refPx></row><row><startTime>2
020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>57.2725</price><volume
>57272</volume><tradeTime>2020-03-
26T17:13:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>58.2617</refPx></row></table3><table4><
row><simpleAvgPx>58.63625</simpleAvgPx><avgPx>58.63625</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>117272.5</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>59.9</price><volume>23
960</volume><tradeTime>2020-03-
30T14:33:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>57.956501</refPx></row><row><startTime
>2020-03-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>57.908333</price><volu
me>34744</volume><tradeTime>2020-03-
30T15:34:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>57.956501</refPx></row></table3><table4
><row><simpleAvgPx>58.373611</simpleAvgPx><avgPx>58.472917</avgPx><highPx>59.9</highPx>
<lowPx>57.3125</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>70167.499998</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4
0000</medianFilledVolume><medianOrderedVolume>40000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate



RtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>57.1</price><volume>57
10</volume><tradeTime>2020-03-
31T15:36:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>60.290211</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>ASSGEN 7  3/4  
12/12/42</name><identifier><ID>XS0863907522</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>119.9</price><volume>1
19900</volume><tradeTime>2020-02-
04T15:00:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>120.00805</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.089</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.089</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 7  3/4  
01/24/33</name><identifier><ID>XS0161100515</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>227500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>43000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>131.14</price><volume>
180973</volume><tradeTime>2020-03-



26T16:35:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>135.328</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>18.4</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>18.4</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>130.74</price><volume>
13074</volume><tradeTime>2020-03-
30T10:37:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>130.0534</refPx></row><row><startTime>
2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>130.74</price><volume>
6537</volume><tradeTime>2020-03-
30T15:02:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>129.9579</refPx></row></table3><table4>
<row><simpleAvgPx>130.74</simpleAvgPx><avgPx>130.74</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>19611</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>7500</medianFilledVolume><medianOrderedVolume>10000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>1.451</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.451</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>132.84</price><volume>
9298</volume><tradeTime>2020-03-
31T09:42:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>130.86065</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>12000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>5.856</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.856</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>CCHLN 2  3/8  
06/18/20</name><identifier><ID>XS0944362812</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CONGR 3  1/8  
09/09/20</name><identifier><ID>XS0969344083</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5659999999999999</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5659999999999999</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>ITCIT 5  3/8  
03/19/20</name><identifier><ID>XS0496716282</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>2
01200</volume><tradeTime>2020-01-
28T10:21:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.7745</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.532</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.532</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CFF 3  7/8  
04/25/55</name><identifier><ID>FR0010292169</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
T 1  7/8  
12/04/20</name><identifier><ID>XS0861594652</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table4><row><simpleAvgPx>100.9825</simpleAvgPx><avgPx>100.9825</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>18176850</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>9000000</medianFilledVo
lume><medianOrderedVolume>9000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.786</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.786</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>116.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>116.5</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade



Date>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table4><row><simpleAvgPx>100.5375</simpleAvgPx><avgPx>100.5375</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>6937087.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3450000</medianFilledVo
lume><medianOrderedVolume>3450000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6675</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.6675</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>BACR 10 
05/21/21</name><identifier><ID>XS0429325748</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 5  1/8  
PERP</name><identifier><ID>XS0968913342</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.25</price><volume>
50962</volume><tradeTime>2020-01-
02T14:23:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>113.77825</refPx></row></table3><table4
><row><simpleAvgPx>113.25</simpleAvgPx><avgPx>113.25</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>277462.5</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>122500</medianFilledVolume><medianOrderedVolume>12250
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112</price><volume>672
00</volume><tradeTime>2020-01-
09T14:43:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.67395</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.488</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.488</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi



meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.9</price><volume>6
1545</volume><tradeTime>2020-01-
15T13:36:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.5899</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>37500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.991</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.991</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>164</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>164</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112</price><volume>112
00</volume><tradeTime>2020-01-
16T14:18:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.6365</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.25</price><volume>
56125</volume><tradeTime>2020-01-
24T14:33:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.64485</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.712</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.712</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.8</price><volume>4
4720</volume><tradeTime>2020-01-
30T11:38:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.1399</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.68</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.68</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.9</price><volume>4
9236</volume><tradeTime>2020-02-
05T09:55:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>112.3375</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.753</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.753</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.4</price><volume>1
1240</volume><tradeTime>2020-02-
07T13:47:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.65125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.923</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.923</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112</price><volume>504
00</volume><tradeTime>2020-02-
10T09:47:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.5528</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.733</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.733</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.7</price><volume>2
25400</volume><tradeTime>2020-02-
11T11:13:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.44245</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.642</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.642</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.3</price><volume>2
2460</volume><tradeTime>2020-02-
19T10:17:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.66965</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.159</meanTimeAcceptToExecSecs><medianTimeAcce



ptToExecSecs>0.159</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.723</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.723</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>2
4120</volume><tradeTime>2020-03-
13T13:52:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.65735</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>28
95</volume><tradeTime>2020-03-
17T15:12:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.75415</refPx></row></table3><table4>
<row><simpleAvgPx>96.55</simpleAvgPx><avgPx>96.55</avgPx></row></table4><table6><row><n
umOrdRfq>7</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5793</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>10000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.7055</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7055</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>87</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>87</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>1485
0</volume><tradeTime>2020-03-
27T14:26:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.05875</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>2425
0</volume><tradeTime>2020-03-
30T14:12:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.07729999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>19.666667</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ACAFP 0  1/2  
06/24/24</name><identifier><ID>XS2016807864</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 1  1/4  
06/24/25</name><identifier><ID>FR0013428414</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.514</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.514</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.51000000000001</pri
ce><volume>191020</volume><tradeTime>2020-02-
28T10:55:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.7307</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.452</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.452</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BYWGR 3  1/8  
06/26/24</name><identifier><ID>XS2002496409</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.95</price><volume>
596963</volume><tradeTime>2020-01-
08T13:37:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.64225</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.581</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.581</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.289</price><volume
>19492</volume><tradeTime>2020-01-
30T15:27:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.51615</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.034</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.034</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.26</price><volume>
40056</volume><tradeTime>2020-02-
13T13:15:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.4336</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.268</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.268</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>D
B 4.296 
05/24/28</name><identifier><ID>US251525AM33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QGEN 0  7/8  
03/19/21</name><identifier><ID>XS1046477581</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 3.4 
06/20/24</name><identifier><ID>US44891CBB81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITALY 5  1/8  
07/31/24</name><identifier><ID>IT0003621460</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-
02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.12</price><volume>
1801800</volume><tradeTime>2020-02-
25T10:55:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>120.094</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.52</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.52</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>146</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>146</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>PFE 7.2 
03/15/39</name><identifier><ID>US717081CY74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALPHSW 3 
05/16/22</name><identifier><ID>CH0184183322</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAERSK 4  1/2  
06/20/29</name><identifier><ID>USK0479SAF58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LPTY 2  3/8  
10/15/20</name><identifier><ID>CH0195529380</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNDTN 4  3/4  
PERP</name><identifier><ID>XS2017788592</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFOPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.59999999999999</pri
ce><volume>370400</volume><tradeTime>2020-03-
25T16:36:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.7358</refPx></row></table3><table4><
row><simpleAvgPx>92.605</simpleAvgPx><avgPx>92.605</avgPx></row></table4><table6><row><



numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>740840</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.6535</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.653
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>60</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>60</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NGGLN 0 
11/04/21</name><identifier><ID>XS0034394709</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IHGLN 3  7/8  
11/28/22</name><identifier><ID>XS0859098351</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTL 7.995 
06/01/36</name><identifier><ID>US29078EAA38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>215000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ORAFP 7  1/4  
11/10/20</name><identifier><ID>FR0000483687</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 6  1/4  
02/25/22</name><identifier><ID>US03938LAX29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>127500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>137000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.01</price><volume>
27002</volume><tradeTime>2020-02-
20T14:50:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.151337</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>13.729</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>13.729</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>380000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ADNA 0  1/4  
06/26/25</name><identifier><ID>XS2018636600</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GE 4.65 
10/17/21</name><identifier><ID>US36962G5J92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCA 5 
03/15/24</name><identifier><ID>US404119BN87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AES 5  1/2  
03/15/24</name><identifier><ID>US00130HBU86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCX 3.55 
03/01/22</name><identifier><ID>US35671DAU90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NE 4.9 
08/01/20</name><identifier><ID>US65504LAC19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLH 4  7/8  
07/15/27</name><identifier><ID>USU18266AG89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STLD 5  1/4  
04/15/23</name><identifier><ID>US858119AZ32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RCL 5  1/4  
11/15/22</name><identifier><ID>US780153AU63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAPTRA 4  3/8  
06/23/23</name><identifier><ID>PTTAPBOM0007</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-
01-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.6</price><volume>2
03200</volume><tradeTime>2020-01-
31T12:44:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.2544</refPx></row></table3><table4>
<row><simpleAvgPx>101.55</simpleAvgPx><avgPx>101.55</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>406200</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-02-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CIT 5 
08/15/22</name><identifier><ID>US125581GQ55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 3.4 
08/12/23</name><identifier><ID>US822582AX04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CYH 7  1/8  
07/15/20</name><identifier><ID>US12543DAQ34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 5  5/8  
02/15/22</name><identifier><ID>US532716AU19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LAMON 6  3/4  
04/25/44</name><identifier><ID>XS0919410828</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-
03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.3</price><volume>5
86500</volume><tradeTime>2020-03-
10T16:04:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>117.34745</refPx></row></table3><table4



><row><simpleAvgPx>117.45</simpleAvgPx><avgPx>117.45</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1174500</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>50000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.864</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
864</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>114</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>114</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>DUGB 6.45 
05/02/22</name><identifier><ID>XS0778097674</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>USIMIT Float 
06/15/21</name><identifier><ID>XS0130717134</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BESPL 4  3/4  
01/15/18</name><identifier><ID>PTBENJOM0015</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>GS 4  3/4  
10/12/21</name><identifier><ID>XS0270347304</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>1
03200</volume><tradeTime>2020-03-
12T14:47:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.74925</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.703</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.703</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LEBAN 6 
01/27/23</name><identifier><ID>XS0859367194</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-
02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>34.4</price><volume>68
8000</volume><tradeTime>2020-02-
18T14:56:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>34.0761</refPx></row></table3><table4><
row><simpleAvgPx>34.41</simpleAvgPx><avgPx>34.41</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1376400</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.549</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.54
9</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>73</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>73</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RALFP 4 
04/02/21</name><identifier><ID>FR0011801596</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.376</price><volume>
30376</volume><tradeTime>2020-01-
07T12:25:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.0487</refPx></row><row><startTime>2
020-01-



07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.51</price><volume>3
0510</volume><tradeTime>2020-01-
07T13:46:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.0487</refPx></row></table3><table4><
row><simpleAvgPx>30.5465</simpleAvgPx><avgPx>30.5672</avgPx><highPx>30.65</highPx><lowP
x>30.376</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>4
</numExecTrades><totalValue>152836</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</media
nFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.27775</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>4.21</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.67</price><volume>3
0670</volume><tradeTime>2020-01-
08T10:17:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.0622</refPx></row><row><startTime>2
020-01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.6</price><volume>61
200</volume><tradeTime>2020-01-
08T14:19:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.0622</refPx></row></table3><table4><
row><simpleAvgPx>30.635</simpleAvgPx><avgPx>30.623333</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>91870</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>5.9865</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5
.9865</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.5</price><volume>30
5000</volume><tradeTime>2020-01-
10T15:45:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.0304</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>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.376</price><volume>
30376</volume><tradeTime>2020-01-
13T10:57:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.03</refPx></row><row><startTime>202
0-01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.24</price><volume>9
3720</volume><tradeTime>2020-01-



13T11:42:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.03</refPx></row></table3><table4><ro
w><simpleAvgPx>30.985333</simpleAvgPx><avgPx>31.0872</avgPx><highPx>31.34</highPx><low
Px>30.376</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>
3</numExecTrades><totalValue>155436</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medi
anFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.592667</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>2.337</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.35</price><volume>3
1350</volume><tradeTime>2020-01-
16T15:07:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.1552</refPx></row><row><startTime>2
020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31</price><volume>3100
0</volume><tradeTime>2020-01-
16T17:00:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>31.16515</refPx></row></table3><table4>
<row><simpleAvgPx>31.175</simpleAvgPx><avgPx>31.175</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>62350</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>3.0335</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.033
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30</price><volume>3000
0</volume><tradeTime>2020-01-
17T11:05:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>30.9628</refPx></row></table3><table4><
row><simpleAvgPx>29.975</simpleAvgPx><avgPx>29.975</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>59950</totalValue>



<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.592</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.592</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.989</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>6.989</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>28</price><volume>1120
00</volume><tradeTime>2020-01-
28T10:51:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>28.9096</refPx></row></table3><table4><
row><simpleAvgPx>28.05</simpleAvgPx><avgPx>28.05</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>224400</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.651</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.651</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>28</price><volume>3360
00</volume><tradeTime>2020-01-
29T10:35:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>28.6416</refPx></row></table3><table6><



row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.549</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.549</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>26.65</price><volume>5
3300</volume><tradeTime>2020-02-
20T10:57:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>27.3558</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1.92</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>1.92</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>25.36</price><volume>5
0720</volume><tradeTime>2020-02-
25T10:44:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>27.2145</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>4.557</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.557</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>24.5</price><volume>14
7000</volume><tradeTime>2020-03-
02T15:36:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>26.01375</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>77</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>77</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>23.51</price><volume>2
3510</volume><tradeTime>2020-03-
11T11:55:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>25.87495</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>5.89</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.89</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.011</meanTimeAccept



ToExecSecs><medianTimeAcceptToExecSecs>6.011</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>19.03</price><volume>1
9030</volume><tradeTime>2020-03-
26T13:45:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>22.30995</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.039</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.039</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LLOYDS 
7  5/8  
PERP</name><identifier><ID>XS1043552188</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TPEIR 9  3/4  
06/26/29</name><identifier><ID>XS2018638648</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAT 3.4 
05/15/24</name><identifier><ID>US149123CC35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 0  1/2  
07/18/24</name><identifier><ID>CH0419041311</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVP 5 
03/15/23</name><identifier><ID>US054303BA99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQT 4  7/8  
11/15/21</name><identifier><ID>US26884LAB53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>H 3  3/8  
07/15/23</name><identifier><ID>US448579AE22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANORT 6  3/4  
PERP</name><identifier><ID>USP1400MAA64</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANORT 7  1/2  
PERP</name><identifier><ID>USP1400MAB48</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XRXCRP 2.8 
05/15/20</name><identifier><ID>US984121CH40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RLCONS 3.97 
PERP</name><identifier><ID>XS2014269018</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MIK 8 
07/15/27</name><identifier><ID>US594087AU28</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.25</price><volume>3
6500</volume><tradeTime>2020-02-
11T12:52:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.553833</refPx></row><row><startTime



>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.25</price><volume>4
5625</volume><tradeTime>2020-02-
11T14:11:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.553833</refPx></row></table3><table4
><row><simpleAvgPx>91.25</simpleAvgPx><avgPx>91.25</avgPx><highPx>91.25</highPx><lowPx>
91.25</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</n
umExecTrades><totalValue>164250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>45000</medianFille
dVolume><medianOrderedVolume>45000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>UNSEAM 9  3/4  
07/15/27</name><identifier><ID>US019576AB35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FIBRBZ 5  1/4  
05/12/24</name><identifier><ID>US31572UAE64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HAS 5.1 
05/15/44</name><identifier><ID>US418056AU19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></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></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 5  1/8  
05/15/24</name><identifier><ID>CH0244100266</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SCMNVX 1  7/8  
09/08/21</name><identifier><ID>XS1051076922</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POGLN 8  1/4  
07/03/24</name><identifier><ID>XS1843433555</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TLN 6  5/8  
01/15/28</name><identifier><ID>USU8302WAF15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TTMTIN 5  3/4  
05/07/21</name><identifier><ID>XS1062931396</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 2  7/8  
02/17/22</name><identifier><ID>US89153VAB53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INGFP 2  1/2  
05/20/21</name><identifier><ID>FR0011912872</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-
01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>
1031600</volume><tradeTime>2020-01-
14T14:30:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2514</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.23</price><volume>
1238760</volume><tradeTime>2020-01-
23T10:12:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2035</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume>1
239600</volume><tradeTime>2020-01-
29T16:39:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.1853</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.703</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.703</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.99</price><volume>
617940</volume><tradeTime>2020-03-
03T16:33:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>103.1184</refPx></row></table3><table4>
<row><simpleAvgPx>102.995</simpleAvgPx><avgPx>102.995</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1235940</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SCCO 3  1/2  
11/08/22</name><identifier><ID>US84265VAF22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA 3  7/8  
PERP</name><identifier><ID>XS1069439740</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 0  7/8  
07/01/26</name><identifier><ID>FR0013430733</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FOSUNI 6  3/4  
07/02/23</name><identifier><ID>XS2019083612</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INVCOR 4  5/8  
05/21/24</name><identifier><ID>XS1069870415</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TWX 3.55 
06/01/24</name><identifier><ID>US887317AV76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 4  3/8  
02/19/43</name><identifier><ID>US92857WBD11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>M 3  5/8  
06/01/24</name><identifier><ID>US55616XAL10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AON 3  1/2  
06/14/24</name><identifier><ID>US00185AAF12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 6 
PERP</name><identifier><ID>DE000DB7XHP3</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.45</price><volume>
522250</volume><tradeTime>2020-02-
12T10:07:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.5931</refPx></row></table3><table4>
<row><simpleAvgPx>104.45</simpleAvgPx><avgPx>104.45</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1044500</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.69</price><volume>8
8690</volume><tradeTime>2020-03-
10T15:18:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.0548</refPx></row></table3><table4><
row><simpleAvgPx>88.345</simpleAvgPx><avgPx>88.345</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>176690</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.731</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.731<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>28.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CECRMG 6  1/2  
06/28/24</name><identifier><ID>NL0013526866</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 2.6 
06/24/22</name><identifier><ID>XS2013682781</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
KUTXAB 1  3/4  



05/27/21</name><identifier><ID>ES0443307048</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-
03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</price><volume>1
503000</volume><tradeTime>2020-03-
17T14:42:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.44485</refPx></row></table3><table4
><row><simpleAvgPx>100.18</simpleAvgPx><avgPx>100.18</avgPx></row></table4><table6><row
><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3005400</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>1500
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.5575</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.5575</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>17.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BNP 1  5/8  
07/02/31</name><identifier><ID>FR0013431277</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCKBCN 3  3/4  
02/01/23</name><identifier><ID>US878742AY10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRIFII 0  7/8  
07/09/29</name><identifier><ID>XS2021462440</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLNXSM 0  1/2  
07/05/28</name><identifier><ID>XS2021212332</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table4><row><simpleAvgPx>116.1445</simpleAvgPx><avgPx>116.1445</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>39256841</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>16900000</medianFilledV
olume><medianOrderedVolume>16900000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.3015</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>0.3015</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.145</price><volume
>1802175</volume><tradeTime>2020-01-
24T18:29:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>120.4203</refPx></row></table3><table4>
<row><simpleAvgPx>120.16</simpleAvgPx><avgPx>120.16</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3604800</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>15000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>123.529</price><volume
>123529</volume><tradeTime>2020-02-
05T16:26:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>123.5855</refPx></row></table3><table4>
<row><simpleAvgPx>123.544</simpleAvgPx><avgPx>123.544</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>247088</totalV
alue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>125.435</price><volume



>250870</volume><tradeTime>2020-02-
07T14:22:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>125.30575</refPx></row></table3><table4
><row><simpleAvgPx>125.45</simpleAvgPx><avgPx>125.45</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>501800</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>124.75</
simpleAvgExecutedPx><totalValue>499000</totalValue></row></table3><table4><row><simpleAvg
Px>124.75</simpleAvgPx><avgPx>124.75</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>499000</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>126.905</price><volume
>253810</volume><tradeTime>2020-02-
21T14:04:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>127.4528</refPx></row></table3><table4>
<row><simpleAvgPx>126.89</simpleAvgPx><avgPx>126.89</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>507560</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>5
12500</volume><tradeTime>2020-03-
24T11:46:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.26685</refPx></row></table3><table4
><row><simpleAvgPx>102.875</simpleAvgPx><avgPx>102.875</avgPx></row></table4><table6><r
ow><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1028750</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu



mOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>35
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.3085</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.3085</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.75</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DB 
5 
06/24/20</name><identifier><ID>DE000DB5DCW6</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table4><row><simpleAvgPx>100.8</simpleAvgPx><avgPx>100.8</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>3024000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><m
edianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>RBIAV 6 
10/16/23</name><identifier><ID>XS0981632804</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.75</price><volume>
533750</volume><tradeTime>2020-03-
26T12:14:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.05365</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.208</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.208</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>AXASA 5  1/8  
07/04/43</name><identifier><ID>XS0878743623</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 5.15 
07/16/20</name><identifier><ID>XS0526326334</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLLN 5  1/2  
12/04/42</name><identifier><ID>XS0860360295</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>GLENLN 7  3/8  
05/27/20</name><identifier><ID>XS0366204393</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY 4 
07/15/42</name><identifier><ID>US278642AF09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KWIPKK 9  3/8  
07/15/20</name><identifier><ID>XS0526235535</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCLIN 4  5/8  
10/25/22</name><identifier><ID>XS0848436365</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ULFP 2  1/2  
06/04/26</name><identifier><ID>XS1074055770</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table4><row><simpleAvgPx>105.275</simpleAvgPx><avgPx>105.275</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>14738500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7000000</medianFilledVolu
me><medianOrderedVolume>7000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8445</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.8445</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>17.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>HERIM 0  7/8  
07/05/27</name><identifier><ID>XS2020608548</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ULFP 1  3/4  
07/01/49</name><identifier><ID>FR0013431715</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNPFP 4  1/4  
06/05/45</name><identifier><ID>FR0011949403</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GPS 5.95 
04/12/21</name><identifier><ID>US364760AK48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVP 6  1/2  
08/15/22</name><identifier><ID>USG06870AA04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TBCBGE 10.775 
PERP</name><identifier><ID>XS1843433126</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAXOBK 5  1/2  
07/03/29</name><identifier><ID>XS2021628602</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 6.278 
PERP</name><identifier><ID>US06738C8284</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>EDXXFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADSEZ 4  3/8  
07/03/29</name><identifier><ID>USY00130RP42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GSHIAV 3  7/8  
07/05/22</name><identifier><ID>XS2019888531</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEZCP 3 
06/05/28</name><identifier><ID>XS0940293763</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DISCA 2  3/8  
03/07/22</name><identifier><ID>XS0982708686</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOUDRE 4 
12/04/20</name><identifier><ID>XS1000918018</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>7.914</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>7.914</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.01</price><volume>
100010</volume><tradeTime>2020-03-
10T13:19:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.83275</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.654</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.654</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.8</price><volume>47
4000</volume><tradeTime>2020-03-
30T10:16:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.10455</refPx></row></table3><table4>
<row><simpleAvgPx>95.0625</simpleAvgPx><avgPx>95.08744299999999</avgPx></row></table4>
<table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>105
0716.25</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>552500</medianFilledVolume><medianOrdere
dVolume>552500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.1065</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.1065</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>75.5</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>75.5</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.40000000000001</pri
ce><volume>144600</volume><tradeTime>2020-03-
31T15:41:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>94.42795</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.588</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.588</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BACRED 4  1/2  
05/14/20</name><identifier><ID>IT0004608797</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>3
045</volume><tradeTime>2020-01-
13T16:45:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.5754</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.84</price><volume>
10084</volume><tradeTime>2020-03-
03T16:38:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8634</refPx></row></table3><table4>
<row><simpleAvgPx>100.844</simpleAvgPx><avgPx>100.868517</avgPx><highPx>100.87</highPx>
<lowPx>100.822</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>530568.4</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000
0</medianFilledVolume><medianOrderedVolume>255000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.82</price><volume>
15123</volume><tradeTime>2020-03-
04T16:57:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8591</refPx></row></table3><table4>
<row><simpleAvgPx>100.816</simpleAvgPx><avgPx>100.816615</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>26212.32</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>13000</medianFilledVolume><medianOrderedVolume>13
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79</price><volume>
25197</volume><tradeTime>2020-03-
05T16:51:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.8356</refPx></row></table3><table4>



<row><simpleAvgPx>100.800594</simpleAvgPx><avgPx>100.794716</avgPx><highPx>100.82</hig
hPx><lowPx>100.79</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>81643.719996</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>25000</medianFilledVolume><medianOrderedVolume>25000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.69</price><volume>
100690</volume><tradeTime>2020-03-
09T16:48:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7501</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.871</price><volume>
24967</volume><tradeTime>2020-03-
10T16:36:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.7173</refPx></row></table3><table4>
<row><simpleAvgPx>100.193117</simpleAvgPx><avgPx>100.2224</avgPx></row></table4><table6
><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>55122.319
99</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>27500</medianFilledVolume><medianOrderedVolu
me>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.311</price><volume
>2006</volume><tradeTime>2020-03-
13T16:46:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.526</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>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>USIMIT Float 
07/28/23</name><identifier><ID>XS0173649798</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>FABUH Float 
07/08/24</name><identifier><ID>XS2022315274</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AES 4.35 
04/15/29</name><identifier><ID>USU2605PAE61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CCAMA 6  3/8  
PERP</name><identifier><ID>FR0011896513</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table4><row><simpleAvgPx>119.115</simpleAvgPx><avgPx>119.115</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>4764600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolu
me><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.9065</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.9065</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>26.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>119.1</price><volume>5
95500</volume><tradeTime>2020-01-
20T16:28:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>119.09825</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.3</price><volume>1
18300</volume><tradeTime>2020-01-
30T11:42:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>118.83</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.842</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.842</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>119.15</price><volume>
119150</volume><tradeTime>2020-02-
20T14:43:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>119.88145</refPx></row></table3><table4
><row><simpleAvgPx>119.2</simpleAvgPx><avgPx>119.2</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>238400</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.6115</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.611
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.85</price><volume>
116850</volume><tradeTime>2020-02-
26T15:48:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>117.48165</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.372</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.372</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.75</price><volume>
233500</volume><tradeTime>2020-03-
04T16:28:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.73375</refPx></row></table3><table4
><row><simpleAvgPx>116.625</simpleAvgPx><avgPx>116.625</avgPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>466500</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.0345</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1.0345</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>115.25</price><volume>
345750</volume><tradeTime>2020-03-
05T14:46:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>115.94135</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.59</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.59</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.2</price><volume>1
11200</volume><tradeTime>2020-03-
11T15:21:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.5174</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.928</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.928</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106</price><volume>106
000</volume><tradeTime>2020-03-
13T15:02:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.92185</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.955</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.955</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>11</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>9
9560</volume><tradeTime>2020-03-
26T17:10:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.81435</refPx></row></table3><table6>
<row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.194</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.194</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MITCO 2  1/2  
07/09/24</name><identifier><ID>XS2020663055</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HETAR 4  1/4  
12/31/23</name><identifier><ID>XS0272401356</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CIELBZ 3  3/4  
11/16/22</name><identifier><ID>USP28611AA29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ENGIFP 1  5/8  
PERP</name><identifier><ID>FR0013431244</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MAERSK 4 
04/04/25</name><identifier><ID>XS0911553039</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AIG 4  7/8  
06/01/22</name><identifier><ID>US026874CU91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 2  5/8  
01/17/23</name><identifier><ID>US035242AA44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 2  1/2  
11/06/22</name><identifier><ID>US05565QCB23</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 2  3/4  
05/10/23</name><identifier><ID>US05565QCD88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BLL 4 
11/15/23</name><identifier><ID>US058498AS54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE 3  3/8  
03/11/24</name><identifier><ID>US369604BG75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>240000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3  5/8  
01/22/23</name><identifier><ID>US38141GRD87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 6 
12/19/23</name><identifier><ID>US780097AZ42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQNR 2.65 
01/15/24</name><identifier><ID>US85771PAK84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VZ 4.15 
03/15/24</name><identifier><ID>US92343VBY92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC 4  1/8  
08/15/23</name><identifier><ID>US94974BFN55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GCN 3  5/8  
06/09/21</name><identifier><ID>US380956AF94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>IOCLIN 4.1 
10/15/22</name><identifier><ID>XS0841678278</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFR</ID><IDType>CFI</IDType></classification><currency>SGD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.15</price><volume>
2083000</volume><tradeTime>2020-01-
13T10:09:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.37</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.509</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.509</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>IAGLN 1  1/2  
07/04/27</name><identifier><ID>XS2020581752</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>165</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>165</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>LDOIM 5  1/4  
01/21/22</name><identifier><ID>XS0458887030</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-
03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.56</price><volume>
81248</volume><tradeTime>2020-03-
26T11:18:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.00925</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>6.922</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>6.922</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>RDSALN 6  3/8  
12/15/38</name><identifier><ID>US822582AD40</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DVA 5  1/8  



07/15/24</name><identifier><ID>US23918KAQ13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BUPFIN 3  3/8  
06/17/21</name><identifier><ID>XS1075309754</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 7  1/8  
PERP</name><identifier><ID>XS1071551391</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.3</price><volume>1
01300</volume><tradeTime>2020-02-
03T14:17:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.57095</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.245</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.245</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EMBRBZ 5.15 
06/15/22</name><identifier><ID>US29082AAA51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCA 4  3/4  
05/01/23</name><identifier><ID>US404121AF27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ETISLT 2  3/4  
06/18/26</name><identifier><ID>XS1077882394</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AFFP 3  7/8  
06/18/21</name><identifier><ID>FR0011965177</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.927</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.927</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>8
44000</volume><tradeTime>2020-01-
06T12:37:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.34005</refPx></row><row><startTime
>2020-01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.3</price><volume>6
31800</volume><tradeTime>2020-01-
06T15:12:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.34435</refPx></row></table3><table4



><row><simpleAvgPx>105.433333</simpleAvgPx><avgPx>105.453846</avgPx><highPx>105.5</hig
hPx><lowPx>105.3</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>2741800</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>800
000</medianFilledVolume><medianOrderedVolume>800000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.511333</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.534</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>22.333333</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.321</price><volume
>315963</volume><tradeTime>2020-01-
08T15:23:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.37465</refPx></row></table3><table4
><row><simpleAvgPx>105.2855</simpleAvgPx><avgPx>105.280429</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>736963</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>
350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>1.7145</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>1.7145</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12.5</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>12.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.08</price><volume>
105080</volume><tradeTime>2020-01-
13T15:36:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.35365</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.756</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.756</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-
01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.041</price><volume
>105041</volume><tradeTime>2020-01-
14T10:15:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.3219</refPx></row><row><startTime>
2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.055</price><volume
>315165</volume><tradeTime>2020-01-



14T15:58:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.30275</refPx></row></table3><table4
><row><simpleAvgPx>105.048</simpleAvgPx><avgPx>105.0515</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>420206</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>4.143</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>4.143</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table4><row><simpleAvgPx>105.056667</simpleAvgPx><avgPx>105.04628
2</avgPx><highPx>105.28</highPx><lowPx>104.77</lowPx></row></table4><table6><row><numO
rdRfq>4</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>8193610</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>2100000</medianFilledVolume><medianOrderedVolume>1550000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>4.4505</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.4505</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13.333333</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.06</price><volume>
105060</volume><tradeTime>2020-01-
16T15:05:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.2588</refPx></row></table3><table4>
<row><simpleAvgPx>105.0475</simpleAvgPx><avgPx>105.04125</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>420165</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>30
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>11.678</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>11.678</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.26</price><volume>
315780</volume><tradeTime>2020-01-
20T14:23:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.2039</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.91</price><volume>
209820</volume><tradeTime>2020-01-
21T17:05:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.97785</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.361</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.361</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.51</price><volume>
104510</volume><tradeTime>2020-02-
19T11:43:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.6162</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.959</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.959</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.368</price><volume
>104368</volume><tradeTime>2020-02-
24T15:21:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.4853</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.28</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.28</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe



questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.635</price><volume
>103635</volume><tradeTime>2020-03-
03T09:58:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9068</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.937</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.937</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.35</price><volume>
104350</volume><tradeTime>2020-03-
04T10:50:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.9898</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.53</price><volume>
103530</volume><tradeTime>2020-03-
05T10:25:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9684</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.224</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.224</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.76000000000001</pri
ce><volume>95760</volume><tradeTime>2020-03-
10T15:13:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>95.73609999999999</refPx></row></table
3><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>11.512</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>11.512</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.09999999999999</pri
ce><volume>94100</volume><tradeTime>2020-03-
12T14:02:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.6126</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.696</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.696</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>20.333333</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.5</price><volume>88
500</volume><tradeTime>2020-03-
18T09:37:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.1186</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>13</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.5</price><volume>17
50000</volume><tradeTime>2020-03-
25T12:17:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.69535</refPx></row></table3><table4>
<row><simpleAvgPx>89.5</simpleAvgPx><avgPx>87.89130400000001</avgPx><highPx>90.5</high
Px><lowPx>87.5</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTr
ades>3</numExecTrades><totalValue>2021500</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000
</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>76.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.5</price><volume>92
500</volume><tradeTime>2020-03-
26T10:34:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.2869</refPx></row><row><startTime>2
020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>1820
00</volume><tradeTime>2020-03-
26T16:03:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.39790000000001</refPx></row></table
3><table4><row><simpleAvgPx>91.75</simpleAvgPx><avgPx>91.5</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>274500</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.7975</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.7975</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>9.333333</meanTime



RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UNSEA
M 9  3/4  
07/15/27</name><identifier><ID>USU0201TAB62</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TURKEY 5  1/8  
05/18/20</name><identifier><ID>XS0503454166</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAZPRU 3.389 
03/20/20</name><identifier><ID>XS0906946008</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
503250</volume><tradeTime>2020-01-
13T16:07:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6679</refPx></row></table3><table4>
<row><simpleAvgPx>100.66</simpleAvgPx><avgPx>100.66</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1006600</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEMEX 3  
1/8  
11/27/20</name><identifier><ID>XS0997484430</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>1
00300</volume><tradeTime>2020-03-
11T12:13:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0411</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row><meanTimeAcceptToExecSecs>0.627</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.627</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>96
500</volume><tradeTime>2020-03-
20T12:30:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.53</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.575</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.575</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>15.5</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>15.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
></instrumentRtsTables><instrumentRtsTables><table2><name>PETBRA 5  7/8  
03/07/22</name><identifier><ID>XS0716979595</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 5 
03/01/25</name><identifier><ID>IT0004513641</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-
03-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>119.5</price><volume>5
975000</volume><tradeTime>2020-03-
31T13:18:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>119.58975</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.5639999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.56399
99999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>122.5</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>122.5</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>SPGB 4.2 
01/31/37</name><identifier><ID>ES0000012932</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CADES 2  1/2  
10/25/22</name><identifier><ID>FR0011333186</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-
02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.85</price><volume>
2157</volume><tradeTime>2020-02-
26T16:13:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.0954</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.549</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.549</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.5</price><volume>7
455</volume><tradeTime>2020-03-
24T16:50:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.2051</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>7000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.77</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.77</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>TOTAL 2  3/4  
06/19/21</name><identifier><ID>US89153VAP40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAZPRU 6.51 
03/07/22</name><identifier><ID>XS0290580595</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 4.789 
PERP</name><identifier><ID>XS1071551474</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVJPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEMEX 4  7/8  
01/24/22</name><identifier><ID>US71654QBB77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 5.303 
05/30/24</name><identifier><ID>US87927YAA01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TURKEY 5  5/8  
03/30/21</name><identifier><ID>US900123BH29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.52</price><volume>
410080</volume><tradeTime>2020-02-
06T10:39:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.11575</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>CMBNSW 0 
07/09/26</name><identifier><ID>CH0486598227</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DT 0  1/2  
07/05/27</name><identifier><ID>XS2024715794</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>U
BIIM 1.6 
11/09/21</name><identifier><ID>IT0005347312</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-



02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.814706</price><volu
me>17308</volume><tradeTime>2020-01-
02T16:34:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.266098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.887</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>8.887</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
35647</volume><tradeTime>2020-01-
07T16:34:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.300041</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.928</price><volume
>50964</volume><tradeTime>2020-01-
08T16:39:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.254036</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.91</price><volume>
18343</volume><tradeTime>2020-01-
10T16:42:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.198097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.98</price><volume>
40792</volume><tradeTime>2020-01-
13T16:44:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.220596</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.99</price><volume>
11218</volume><tradeTime>2020-01-



14T16:49:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.986099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>581
40</volume><tradeTime>2020-01-
15T16:43:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.877899</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>336
60</volume><tradeTime>2020-01-
16T16:46:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.8564</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
92683</volume><tradeTime>2020-01-
17T16:43:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.758904</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.00596</price><volu
me>201971</volume><tradeTime>2020-01-
20T16:41:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.760201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
62128</volume><tradeTime>2020-01-
21T16:36:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.803596</refPx></row></table3><table
4><row><simpleAvgPx>101.92</simpleAvgPx><avgPx>101.869718</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>72327.5</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>35500</medianFilledVolume><medianOrderedVolume>35
500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.83</price><volume>
1018</volume><tradeTime>2020-01-
22T16:57:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.782097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.79</price><volume>
40716</volume><tradeTime>2020-01-
23T16:45:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.762001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.88</price><volume>
32601</volume><tradeTime>2020-01-
24T16:47:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.787697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
20390</volume><tradeTime>2020-01-
29T16:42:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.875</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>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.997391</price><volu
me>234593</volume><tradeTime>2020-01-
30T16:42:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.918404</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.98</price><volume>
61188</volume><tradeTime>2020-01-
31T16:57:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.937698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9925</price><volum
e>8159</volume><tradeTime>2020-02-
03T16:35:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.958878</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.968261</price><volu
me>93810</volume><tradeTime>2020-02-
04T16:44:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.966301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.2</price><volume>1
226400</volume><tradeTime>2020-02-
05T14:19:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.949799</refPx></row><row><startTim
e>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.933333</price><volu
me>45869</volume><tradeTime>2020-02-
05T17:02:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.949799</refPx></row></table3><table
4><row><simpleAvgPx>102.066667</simpleAvgPx><avgPx>102.190361</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1272
269.999985</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>622500</medianFilledVolume><medianOrd
eredVolume>622500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>9.651</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>9.651</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.91</price><volume>
30573</volume><tradeTime>2020-02-
06T16:41:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.946098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.93</price><volume>
78486</volume><tradeTime>2020-02-
07T16:50:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.966599</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.93</price><volume>
10193</volume><tradeTime>2020-02-
10T16:53:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.970245</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
30585</volume><tradeTime>2020-02-
13T16:42:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.024498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.96</price><volume>
60156</volume><tradeTime>2020-02-
14T16:42:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.047302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.37</price><volume>
10237</volume><tradeTime>2020-02-
18T16:37:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.066597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.32</price><volume>
168828</volume><tradeTime>2020-02-
19T16:38:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.365501</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.34</price><volume>
93129</volume><tradeTime>2020-02-
20T16:50:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3498</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>7
4679</volume><tradeTime>2020-02-
21T16:37:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.332397</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.28</price><volume>
10228</volume><tradeTime>2020-02-
25T16:55:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.2416</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.092923</price><volu
me>356304</volume><tradeTime>2020-02-
28T16:43:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.138702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>1
5270</volume><tradeTime>2020-03-
02T16:43:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.041656</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.86</price><volume>
10186</volume><tradeTime>2020-03-
03T16:38:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.052902</refPx></row></table3><table
4><row><simpleAvgPx>101.865</simpleAvgPx><avgPx>101.865</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20373</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>1000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.87</price><volume>



168085</volume><tradeTime>2020-03-
04T16:57:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.100304</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.93</price><volume>
91737</volume><tradeTime>2020-03-
05T16:52:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.12278</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>1
5285</volume><tradeTime>2020-03-
06T17:01:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.104897</refPx></row></table3><table
4><row><simpleAvgPx>101.9</simpleAvgPx><avgPx>101.9</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>122280</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>60000</medianFilledVolume><medianOrderedVolume>60000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CAIXBR 3  1/2  
11/07/22</name><identifier><ID>US12803X2B68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BGBKKK 5.7492 
PERP</name><identifier><ID>XS2019231823</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SUMI 2.6 
07/09/24</name><identifier><ID>XS2022128917</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMZB 7 
PERP</name><identifier><ID>XS2024502960</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  5/8  
06/15/35</name><identifier><ID>US706451BG56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 3  1/2  
01/30/23</name><identifier><ID>US71654QBG64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5  1/2  
01/21/21</name><identifier><ID>US71654QAX07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>32000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 4  7/8  
01/18/24</name><identifier><ID>US71654QBH48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFTGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VEDLN 8  1/4  
06/07/21</name><identifier><ID>USG9328DAG54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EKOSEM 7  1/2  
08/01/24</name><identifier><ID>DE000A2YNR08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95999999999999</pri
ce><volume>24990</volume><tradeTime>2020-01-
20T11:18:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.339699</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>6.555</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>6.555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ



uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>16
4050</volume><tradeTime>2020-01-
24T13:03:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.207298</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>90000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>112500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>100.01</
simpleAvgExecutedPx><totalValue>50005</totalValue></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>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
AALLN 3  1/2  
03/28/22</name><identifier><ID>XS0764637194</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRAUIJ 7  1/4  
03/13/17</name><identifier><ID>USY711AQAA43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BGB 5  1/2  
03/28/28</name><identifier><ID>BE0000291972</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 2  1/4  
03/29/21</name><identifier><ID>XS1048519596</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>2
0520</volume><tradeTime>2020-01-
09T15:52:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.8389</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TEL
EFO 3.961 
03/26/21</name><identifier><ID>XS0907289978</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 0  1/4  
07/10/29</name><identifier><ID>ES0413900566</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 1  1/4  
07/11/22</name><identifier><ID>XS2025469276</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 6  1/4  
PERP</name><identifier><ID>XS1076957700</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RYAID 1  7/8  
06/17/21</name><identifier><ID>XS1077584024</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-
03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
101850</volume><tradeTime>2020-03-
03T10:00:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.8209</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.589</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.589</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>875000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANBRA 9 
PERP</name><identifier><ID>USP3772WAF97</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARGENT 3  3/4  
12/31/38</name><identifier><ID>US040114GK09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>189000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175685</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWIDE 2  1/4  
06/25/29</name><identifier><ID>XS1081100239</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 4  3/8  
07/12/29</name><identifier><ID>XS2026295126</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FERROV 1  1/8  
07/09/26</name><identifier><ID>XS2026171079</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QD 1 
07/01/26</name><identifier><ID>USG7314VAA82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ILMN 0  1/2  
06/15/21</name><identifier><ID>US452327AH26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-
02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>127.155</price><volume
>635775</volume><tradeTime>2020-02-
18T16:09:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>127.382004</refPx></row></table3><table
4><row><simpleAvgPx>127.14</simpleAvgPx><avgPx>127.14</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1271400</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>USI
MIT 5  3/4  
PERP</name><identifier><ID>XS1078235733</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table4><row><simpleAvgPx>88.315</simpleAvgPx><avgPx>88.315</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>529890</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><
medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>1.0355</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>1.0355</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>TITIM 4  7/8  
09/25/20</name><identifier><ID>XS0974375130</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 2 
06/18/21</name><identifier><ID>XS1077772538</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRFSBZ 4  3/4  
05/22/24</name><identifier><ID>USP1905CAE05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSTM 4  5/8  
05/15/21</name><identifier><ID>XS1064882316</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
100450</volume><tradeTime>2020-01-
06T09:42:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.5599</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.362</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.362</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.897</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>8.897</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>9
9750</volume><tradeTime>2020-03-
10T15:39:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.2632</refPx></row></table3><table4><
row><simpleAvgPx>99.625</simpleAvgPx><avgPx>99.625</avgPx></row></table4><table6><row><



numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>199250</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>5.2935</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.293
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>16.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VOTOR
A 7  1/4  
04/05/41</name><identifier><ID>USP98088AA83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>S 6 
11/15/22</name><identifier><ID>US852061AS99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ALLY 8 
11/01/31</name><identifier><ID>US370425RZ53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCSFH 0  1/8  
07/18/29</name><identifier><ID>FR0013434321</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 2.218 
07/12/21</name><identifier><ID>US89153VAR06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 2.829 
01/10/30</name><identifier><ID>US89153VAT61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 3.461 
07/12/49</name><identifier><ID>US89153VAU35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LAMON Float 
PERP</name><identifier><ID>FR0010397885</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.40000000000001</pri
ce><volume>194800</volume><tradeTime>2020-01-
28T10:55:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.6798</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GAZP
RU 3.6 
02/26/21</name><identifier><ID>XS1038646078</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.6</price><volume>3
04800</volume><tradeTime>2020-03-
31T15:44:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.8883</refPx></row></table3><table4>
<row><simpleAvgPx>101.56</simpleAvgPx><avgPx>101.56</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>609360</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.722</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.722<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></t



radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ARGENT 3.38 
12/31/38</name><identifier><ID>XS0501195993</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNAR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
UCGIM 5  3/4  
10/28/25</name><identifier><ID>XS0986063864</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-
01-
22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.02</price><volume>
520100</volume><tradeTime>2020-01-
22T13:22:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.9501</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESSITY 2  1/2  
06/09/23</name><identifier><ID>XS0942094805</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.5</price><volume>1
08500</volume><tradeTime>2020-01-
20T13:47:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.59135</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.537</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.537</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>LIHHK 4  7/8  
07/15/24</name><identifier><ID>XS2026295639</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTPHB 2  7/8  
07/15/29</name><identifier><ID>XS2022388586</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNSCN 4  1/2  
12/13/27</name><identifier><ID>USP8542TAP23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 2.95 
12/18/22</name><identifier><ID>US88165FAG72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS Float 
PERP</name><identifier><ID>US61761JQK87</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STX 4  3/4  
01/01/25</name><identifier><ID>US81180WAL54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
PERP</name><identifier><ID>GB0005903413</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
PERP</name><identifier><ID>GB0005902332</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
PERP</name><identifier><ID>XS0015190423</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVJPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STANLN 7.014 
PERP</name><identifier><ID>US853254AC43</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSNABZ 7 
PERP</name><identifier><ID>USG2585XAA75</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COGARD 7  1/4  
04/04/21</name><identifier><ID>USG24524AH67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EDF 5  1/4  



PERP</name><identifier><ID>USF2893TAF33</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>190000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.6</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.6</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.55</price><volume>9
25500</volume><tradeTime>2020-03-
20T14:39:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.17015000000001</refPx></row><row><
startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.5</price><volume>92
5000</volume><tradeTime>2020-03-
20T15:58:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.27385</refPx></row></table3><table4>
<row><simpleAvgPx>92.42</simpleAvgPx><avgPx>92.42</avgPx><highPx>92.55</highPx><lowPx>9
2.09999999999999</lowPx></row></table4><table6><row><numOrdRfq>16</numOrdRfq><numEx
ecTrades>4</numExecTrades><totalValue>3696800</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10
00000</medianFilledVolume><medianOrderedVolume>350000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.4715</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.4715</medianTimeAcceptToExecSecs



><meanTimeRequestToQuoteSecs>7.4</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>190000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>STANLN Float 
PERP</name><identifier><ID>USG84228AT58</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DDMFUP</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVLN 6  1/8  
PERP</name><identifier><ID>XS0177447983</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra



deDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 1  3/4  
07/15/22</name><identifier><ID>US9128287C81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table4><row><simpleAvgPx>100.69125</simpleAvgPx><avgPx>100.69125</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>40276500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000000</medianFilled
Volume><medianOrderedVolume>20000000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>VTB 6.95 
10/17/22</name><identifier><ID>XS0842078536</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>COFP 5.976 
05/26/21</name><identifier><ID>FR0011052661</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table4><row><simpleAvgPx>105.64</simpleAvgPx><avgPx>105.64</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>422560</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>4.505</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>4.505</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.87</price><volume>
1058700</volume><tradeTime>2020-02-
20T10:35:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.49195</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>515
000</volume><tradeTime>2020-03-
03T16:13:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.3532</refPx></row></table3><table4>
<row><simpleAvgPx>103.25</simpleAvgPx><avgPx>103.25</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1032500</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.7865</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
7865</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>41.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>1
031000</volume><tradeTime>2020-03-
04T12:11:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.4604</refPx></row></table3><table4>
<row><simpleAvgPx>103.3625</simpleAvgPx><avgPx>103.3625</avgPx></row></table4><table6><



row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2067250</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.784</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.784</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>72.0005</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>72.0005</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</pri
ce><volume>399960</volume><tradeTime>2020-03-
26T15:00:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.87050000000001</refPx></row><row><
startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
300720</volume><tradeTime>2020-03-
26T17:18:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.82214999999999</refPx></row></table
3><table4><row><simpleAvgPx>100.08</simpleAvgPx><avgPx>100.065455</avgPx><highPx>100.24
</highPx><lowPx>99.98999999999999</lowPx></row></table4><table6><row><numOrdRfq>6</nu
mOrdRfq><numExecTrades>3</numExecTrades><totalValue>1100720</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>400000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>2.064</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.064</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables



><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.338</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.338</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEMEX 
5  1/2  
02/24/25</name><identifier><ID>XS0213101073</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SIBNEF 4  3/8  
09/19/22</name><identifier><ID>XS0830192711</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-
03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.52</price><volume>3
98080</volume><tradeTime>2020-03-
20T12:15:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.6562</refPx></row></table3><table4><
row><simpleAvgPx>98.63500000000001</simpleAvgPx><avgPx>98.63500000000001</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>789080</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr



dRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><median
OrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.584</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.584</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>105</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>105</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CFGSP 9  3/4  
07/30/19</name><identifier><ID>USP25239AB34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 7  5/8  
08/17/22</name><identifier><ID>US90261AAB89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>JPM Float 
PERP</name><identifier><ID>US48127FAA12</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGO 5 
07/01/24</name><identifier><ID>US04621WAC47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAZPRU 3.85 
02/06/20</name><identifier><ID>XS0885733153</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BANGUA 5  1/2  
11/01/22</name><identifier><ID>USG47661AA43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DBR 0 
08/15/29</name><identifier><ID>DE0001102473</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table4><row><simpleAvgPx>103.855</simpleAvgPx><avgPx>103.855</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>20771000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledVolu
me><medianOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.642</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.642</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>97</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>97</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>GAZPRU 7.288 
08/16/37</name><identifier><ID>XS0316524130</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIPRJS 6  1/4  
07/17/22</name><identifier><ID>XS2027359756</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATELC 4  1/4  
05/01/20</name><identifier><ID>XS0927183441</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANSAF 6  3/4  
01/27/21</name><identifier><ID>USP1507FAA32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 3  1/4  
06/07/22</name><identifier><ID>USG08820BX29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANBRA 5  3/8  
01/15/21</name><identifier><ID>USP3772WAB83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNPFP 6 
09/14/40</name><identifier><ID>FR0010941484</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORANOF 3  1/2  
03/22/21</name><identifier><ID>FR0010941690</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.05</price><volume>
1768850</volume><tradeTime>2020-01-
09T09:54:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.0453</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.86</price><volume>
155790</volume><tradeTime>2020-01-
16T16:33:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.943</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>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>104
0000</volume><tradeTime>2020-01-
17T16:31:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.9218</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.62</price><volume>
207240</volume><tradeTime>2020-02-
11T16:13:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.50425</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>5.767</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.767</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.55</price><volume>
1242600</volume><tradeTime>2020-02-
13T09:34:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.5374</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>11.399</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>11.399</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.7</price><volume>1
037000</volume><tradeTime>2020-02-
14T10:17:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.5899</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>103
0000</volume><tradeTime>2020-02-
27T14:28:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.0531</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.55</price><volume>
1025500</volume><tradeTime>2020-03-
06T14:44:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.31865</refPx></row></table3><table4
><row><simpleAvgPx>102.355</simpleAvgPx><avgPx>102.29</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3068700</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num



OrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>15
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.45</price><volume>
1166675</volume><tradeTime>2020-03-
11T16:30:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.73645</refPx></row></table3><table4
><row><simpleAvgPx>101.355</simpleAvgPx><avgPx>101.342453</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2685575</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>1325000</medianFilledVolume><medianOrderedVolume
>1325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.975</price><volume
>1514625</volume><tradeTime>2020-03-
12T13:40:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.106</refPx></row><row><startTime>2
020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>99.61</si
mpleAvgExecutedPx><totalValue>1992200</totalValue></row></table3><table4><row><simpleAvg
Px>100.21625</simpleAvgPx><avgPx>100.448659</avgPx><highPx>100.975</highPx><lowPx>99.61
</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>4</numEx
ecTrades><totalValue>12355185</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1750000</medianFill
edVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.3035</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>0.289</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>33.6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
0000</volume><tradeTime>2020-03-
13T10:33:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.50695</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.592</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.592</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table4><row><simpleAvgPx>91.5</simpleAvgPx><avgPx>91.5</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>9150000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolume><m
edianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.5600000000000001</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.5600000000000001</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>64.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>64.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.51000000000001</pri
ce><volume>96510</volume><tradeTime>2020-03-
20T14:18:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.5968</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.049</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.049</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FRTR 2  
1/4  
10/25/22</name><identifier><ID>FR0011337880</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.762</price><volume
>355614</volume><tradeTime>2020-01-



20T10:14:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.76715</refPx></row></table3><table4
><row><simpleAvgPx>107.741</simpleAvgPx><avgPx>107.741</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>711090.6</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>330000</medianFilledVolume><medianOrderedVolume>33
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.543</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.543</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BHARTI 
3  3/8  
05/20/21</name><identifier><ID>XS1028954953</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FINBAN 5  7/8  
PERP</name><identifier><ID>XS2029623191</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ETEGA 8  1/4  
07/18/29</name><identifier><ID>XS2028846363</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.502</price><volume
>118502</volume><tradeTime>2020-02-
12T16:29:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>118.78065</refPx></row></table3><table4
><row><simpleAvgPx>118.502</simpleAvgPx><avgPx>118.502</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>237004</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMXLMM 6  3/8  
09/06/73</name><identifier><ID>XS0969341147</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFJFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALVGR 4  3/4  
PERP</name><identifier><ID>DE000A1YCQ29</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>1
596000</volume><tradeTime>2020-03-
23T16:02:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.4216</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1600000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.922</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.922</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>7.001</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>7.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>JPM 5.15 



PERP</name><identifier><ID>US48124BAC90</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DDMFUF</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>USIM 5  7/8  
07/18/26</name><identifier><ID>USL95806AA06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TECOAR 8 
07/18/26</name><identifier><ID>USP9028NAV30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 3.6 
07/16/24</name><identifier><ID>US03938LBB99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 4  1/4  
07/16/29</name><identifier><ID>US03938LBC72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 5.14 
10/14/20</name><identifier><ID>US06739GBP37</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACKAF 5 
04/03/23</name><identifier><ID>XS0910932788</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVLN 6  1/8  
07/05/43</name><identifier><ID>XS0951553592</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-
03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.57</price><volume>
107570</volume><tradeTime>2020-03-
25T14:38:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.8159</refPx></row><row><startTime>
2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106</price><volume>106
000</volume><tradeTime>2020-03-
25T15:58:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.80745</refPx></row></table3><table4
><row><simpleAvgPx>106.785</simpleAvgPx><avgPx>106.785</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>213570</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>166</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>166</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>IOCLIN 5  5/8  
08/02/21</name><identifier><ID>XS0654493823</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENBW 3  5/8  
04/02/76</name><identifier><ID>XS1044811591</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>95.55</si
mpleAvgExecutedPx><totalValue>73573.5</totalValue></row></table3><table4><row><simpleAvg
Px>96.8185</simpleAvgPx><avgPx>96.8185</avgPx></row></table4><table6><row><numOrdRfq>2
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>149100.49</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>77000</medianFilledVolume><medianOrderedVolume>77000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>123</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>123</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE Float 
03/28/20</name><identifier><ID>XS1042118288</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GE 2  
1/2  
03/28/20</name><identifier><ID>XS1042118106</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRWLN 2  1/4  
06/19/20</name><identifier><ID>XS0945158821</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>3500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBIAV 4  1/2  
02/21/25</name><identifier><ID>XS1034950672</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CFF 4  7/8  
05/25/21</name><identifier><ID>FR0010758599</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.784</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.784</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>10</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>10</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>DOLNRG 5  1/2  
12/15/21</name><identifier><ID>USM28368AB04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MILPOC 4  5/8  
03/28/23</name><identifier><ID>USP67848AA22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TLWLN 6  1/4  
04/15/22</name><identifier><ID>USG91235AB05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESKOM 6  3/4  
08/06/23</name><identifier><ID>XS0958072240</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HILCRP 5 
12/01/24</name><identifier><ID>US431318AN49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.25</price><volume>2
67750</volume><tradeTime>2020-02-
25T13:57:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.05534400000001</refPx></row></table
3><table4><row><simpleAvgPx>89.125</simpleAvgPx><avgPx>89.125</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>53475
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolu
me>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>VEBBNK 5.942 



11/21/23</name><identifier><ID>XS0993162683</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADCBUH 4  1/2  
03/06/23</name><identifier><ID>XS0897453493</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 3 
02/15/22</name><identifier><ID>US00206RBD35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>177500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOPRLN 4  3/8  
07/15/21</name><identifier><ID>XS1082473395</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VEBBNK 6.902 
07/09/20</name><identifier><ID>XS0524610812</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 2  3/4  
07/08/26</name><identifier><ID>FR0012018851</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-
02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.55</price><volume>
207100</volume><tradeTime>2020-02-
27T11:20:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.4387</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TER
EOS 4  1/4  
03/04/20</name><identifier><ID>FR0011439900</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>99.7600
0000000001</simpleAvgExecutedPx><totalValue>99760</totalValue></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>3.231</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>3.231</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>
401400</volume><tradeTime>2020-01-
06T10:01:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2196</refPx></row><row><startTime>
2020-01-



06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.07</price><volume>
1400980</volume><tradeTime>2020-01-
06T14:37:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.22235</refPx></row></table3><table4
><row><simpleAvgPx>100.21</simpleAvgPx><avgPx>100.132222</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1802380</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>900000</medianFilledVolume><medianOrderedVolume>9
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
000</volume><tradeTime>2020-01-
15T16:24:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.29835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.046</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.046</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FREGR 2  7/8  
07/15/20</name><identifier><ID>XS0873432511</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>2
01600</volume><tradeTime>2020-03-
24T13:32:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.61175</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.681</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.681</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs



></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBDBCN 6  1/8  
05/15/21</name><identifier><ID>XS0552915943</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.41</price><volume>
210820</volume><tradeTime>2020-01-
07T11:05:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.74325</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.067</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.067</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.75</price><volume>
846000</volume><tradeTime>2020-01-
13T13:17:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.4641</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>3
09600</volume><tradeTime>2020-01-
16T14:54:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.47725</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.828</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.828</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.01</price><volume>
412040</volume><tradeTime>2020-01-
17T12:46:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.5087</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.515</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.515</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.5</price><volume>1
04500</volume><tradeTime>2020-02-
10T10:17:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.19395</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.728</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.728</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.75</price><volume>
105750</volume><tradeTime>2020-02-
18T11:19:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.8201</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>152500</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>31.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>112500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>195000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>195000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>BAYNGR 3  3/4  
07/01/74</name><identifier><ID>DE000A11QR73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table4><row><simpleAvgPx>107.375</simpleAvgPx><avgPx>107.36875</av
gPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>5153700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2400000</medianFilledVolu
me><medianOrderedVolume>2400000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6755</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.6755</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.657</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.657</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>94</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>94</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>51500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>51500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>705000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GLENLN 3  3/4  
04/01/26</name><identifier><ID>XS1050842423</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 5 
11/15/20</name><identifier><ID>IT0004645542</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><



tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.96</price><volume>
193365</volume><tradeTime>2020-01-
02T16:34:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.14915</refPx></row></table3><table4
><row><simpleAvgPx>103.961685</simpleAvgPx><avgPx>103.961985</avgPx><highPx>103.965054
</highPx><lowPx>103.96</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>489660.950085</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>185000</medianFilledVolume><medianOrderedVolume>185000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.96</price><volume>
3118</volume><tradeTime>2020-01-
03T16:35:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.10065</refPx></row></table3><table4
><row><simpleAvgPx>104.005</simpleAvgPx><avgPx>104.049793</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1355768.8
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>651500</medianFilledVolume><medianOrderedVolum
e>651500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.96</price><volume>
3118</volume><tradeTime>2020-01-
06T16:31:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.12315</refPx></row></table3><table4
><row><simpleAvgPx>103.99745</simpleAvgPx><avgPx>104.032718</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>107153.
7</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>51500</medianFilledVolume><medianOrderedVolum
e>51500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.96</price><volume>
10396</volume><tradeTime>2020-01-
07T16:34:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.11435</refPx></row></table3><table4
><row><simpleAvgPx>103.986594</simpleAvgPx><avgPx>103.998619</avgPx><highPx>104.002326
</highPx><lowPx>103.96</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>226716.990027</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>79000</medianFilledVolume><medianOrderedVolume>79000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-



08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.902</price><volume
>10390</volume><tradeTime>2020-01-
08T16:39:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.0647</refPx></row></table3><table4>
<row><simpleAvgPx>103.957816</simpleAvgPx><avgPx>103.971962</avgPx><highPx>104</highPx
><lowPx>103.902</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>328551.400068</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>30000</medianFilledVolume><medianOrderedVolume>30000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.932258</price><volu
me>161095</volume><tradeTime>2020-01-
09T16:56:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.1181</refPx></row></table3><table4>
<row><simpleAvgPx>103.906629</simpleAvgPx><avgPx>103.930656</avgPx></row></table4><tabl
e6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>166289.
050055</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>80000</medianFilledVolume><medianOrdered
Volume>244000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.8975</price><volum
e>41559</volume><tradeTime>2020-01-
10T16:42:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.07645</refPx></row></table3><table4
><row><simpleAvgPx>103.932833</simpleAvgPx><avgPx>103.902778</avgPx><highPx>104</highP
x><lowPx>103.8975</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>149620</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400
00</medianFilledVolume><medianOrderedVolume>40000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.91</price><volume>
195350</volume><tradeTime>2020-01-
13T16:44:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.09915</refPx></row></table3><table4
><row><simpleAvgPx>103.8455</simpleAvgPx><avgPx>103.909317</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>196388.6
1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>94500</medianFilledVolume><medianOrderedVolum
e>94500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.91</price><volume>
131965</volume><tradeTime>2020-01-
14T16:49:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.00765</refPx></row></table3><table4



><row><simpleAvgPx>103.9055</simpleAvgPx><avgPx>103.905447</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>267037</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>128500</medianFilledVolume><medianOrderedVolume>
128500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.86</price><volume>
103860</volume><tradeTime>2020-01-
15T16:43:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9566</refPx></row></table3><table4>
<row><simpleAvgPx>103.842667</simpleAvgPx><avgPx>103.855478</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>119433.
799995</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>57500</medianFilledVolume><medianOrdered
Volume>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.81</price><volume>
103810</volume><tradeTime>2020-01-
16T16:46:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9424</refPx></row></table3><table4>
<row><simpleAvgPx>103.87</simpleAvgPx><avgPx>103.887772</avgPx><highPx>103.9</highPx><l
owPx>103.81</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrad
es>3</numExecTrades><totalValue>764614</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</m
edianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.81</price><volume>
103810</volume><tradeTime>2020-01-
17T16:43:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9455</refPx></row></table3><table4>
<row><simpleAvgPx>103.805</simpleAvgPx><avgPx>103.809091</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>114190</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>55000</medianFilledVolume><medianOrderedVolume>550
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.81</price><volume>
10381</volume><tradeTime>2020-01-
20T16:41:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.93385</refPx></row></table3><table4
><row><simpleAvgPx>103.795455</simpleAvgPx><avgPx>103.934993</avgPx><highPx>104</highP
x><lowPx>103.561333</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><num
ExecTrades>4</numExecTrades><totalValue>759764.799919</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol



ume>110500</medianFilledVolume><medianOrderedVolume>110500</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.771628</price><volu
me>178487</volume><tradeTime>2020-01-
21T16:36:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.94495</refPx></row></table3><table4
><row><simpleAvgPx>103.762432</simpleAvgPx><avgPx>103.76201</avgPx><highPx>103.776667<
/highPx><lowPx>103.739</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>304022.689998</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>91000</medianFilledVolume><medianOrderedVolume>91000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-
01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.749664</price><volu
me>154586</volume><tradeTime>2020-01-
22T16:57:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9018</refPx></row></table3><table4>
<row><simpleAvgPx>103.745329</simpleAvgPx><avgPx>103.742975</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>676404.
199776</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>326000</medianFilledVolume><medianOrdere
dVolume>326000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.71</price><volume>
155565</volume><tradeTime>2020-01-
23T16:45:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.87785</refPx></row></table3><table4
><row><simpleAvgPx>103.711105</simpleAvgPx><avgPx>103.717352</avgPx><highPx>103.720981
</highPx><lowPx>103.702333</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRf
q><numExecTrades>3</numExecTrades><totalValue>630601.499954</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>150000</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.71</price><volume>
110969</volume><tradeTime>2020-01-
24T16:47:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.8663</refPx></row></table3><table4>
<row><simpleAvgPx>103.71</simpleAvgPx><avgPx>103.71</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>161787.6</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>78000</medianFilledVolume><medianOrderedVolume>78000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.725593</price><volu
me>122396</volume><tradeTime>2020-01-
27T16:46:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.8172</refPx></row></table3><table4>
<row><simpleAvgPx>103.722547</simpleAvgPx><avgPx>103.724946</avgPx><highPx>103.732048<
/highPx><lowPx>103.71</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><nu
mExecTrades>3</numExecTrades><totalValue>288355.349956</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>105000</medianFilledVolume><medianOrderedVolume>105000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-
01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.71</price><volume>
144156</volume><tradeTime>2020-01-
28T16:51:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.80965</refPx></row></table3><table4
><row><simpleAvgPx>103.751429</simpleAvgPx><avgPx>103.82642</avgPx><highPx>103.85</hig
hPx><lowPx>103.71</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numEx
ecTrades>4</numExecTrades><totalValue>1264605.80001</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>104500</medianFilledVolume><medianOrderedVolume>104500</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.71</price><volume>
62226</volume><tradeTime>2020-01-
29T16:42:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.84165</refPx></row></table3><table4
><row><simpleAvgPx>103.71</simpleAvgPx><avgPx>103.71</avgPx><highPx>103.71</highPx><low
Px>103.71</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>
3</numExecTrades><totalValue>299721.9</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>101000</me
dianFilledVolume><medianOrderedVolume>101000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.71</price><volume>
125489</volume><tradeTime>2020-01-
30T16:42:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.8501</refPx></row></table3><table4>
<row><simpleAvgPx>103.7115</simpleAvgPx><avgPx>103.708144</avgPx><highPx>103.77</highPx
><lowPx>103.656</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>4</numExecTrades><totalValue>201193.8</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350
00</medianFilledVolume><medianOrderedVolume>35000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.644</price><volume
>10364</volume><tradeTime>2020-01-



31T16:58:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.83315</refPx></row></table3><table4
><row><simpleAvgPx>103.677</simpleAvgPx><avgPx>103.704</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>114074.4</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>55000</medianFilledVolume><medianOrderedVolume>550
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.71</price><volume>
21779</volume><tradeTime>2020-02-
03T16:36:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7329</refPx></row></table3><table4>
<row><simpleAvgPx>103.71675</simpleAvgPx><avgPx>103.791907</avgPx><highPx>103.797</hig
hPx><lowPx>103.65</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numEx
ecTrades>4</numExecTrades><totalValue>1088777.1</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1
9500</medianFilledVolume><medianOrderedVolume>19500</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.214</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.214</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.62</price><volume>
41448</volume><tradeTime>2020-02-
04T16:44:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.742</refPx></row></table3><table4><
row><simpleAvgPx>103.631395</simpleAvgPx><avgPx>103.641538</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>754510.4
00016</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>364000</medianFilledVolume><medianOrdered
Volume>364000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.624455</price><volu
me>104660</volume><tradeTime>2020-02-
05T17:01:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7498</refPx></row></table3><table4>
<row><simpleAvgPx>103.614728</simpleAvgPx><avgPx>103.624265</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>105696.
749954</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>51000</medianFilledVolume><medianOrdered
Volume>51000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.61</price><volume>
1036</volume><tradeTime>2020-02-
06T16:41:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>103.76</refPx></row></table3><table4><r
ow><simpleAvgPx>103.579788</simpleAvgPx><avgPx>103.601133</avgPx><highPx>103.61</highP
x><lowPx>103.522154</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><num
ExecTrades>4</numExecTrades><totalValue>171977.879994</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>11500</medianFilledVolume><medianOrderedVolume>11500</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.61</price><volume>
150234</volume><tradeTime>2020-02-
07T16:46:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7495</refPx></row></table3><table4>
<row><simpleAvgPx>103.444618</simpleAvgPx><avgPx>103.534613</avgPx><highPx>103.61</hig
hPx><lowPx>103</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecT
rades>4</numExecTrades><totalValue>197751.110003</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>
20500</medianFilledVolume><medianOrderedVolume>20500</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.203333</price><volu
me>3096</volume><tradeTime>2020-02-
10T16:52:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.728</refPx></row></table3><table4><
row><simpleAvgPx>103.441111</simpleAvgPx><avgPx>103.55565</avgPx><highPx>103.56</highPx
><lowPx>103.203333</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>254746.899999</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>50000</medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.527</price><volume
>10352</volume><tradeTime>2020-02-
11T16:40:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.718</refPx></row></table3><table4><
row><simpleAvgPx>103.598823</simpleAvgPx><avgPx>103.668982</avgPx><highPx>103.72</high
Px><lowPx>103.527</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>1477283.000085</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>415000</medianFilledVolume><medianOrderedVolume>415000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.82
1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.821</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.54</price><volume>
89044</volume><tradeTime>2020-02-
12T16:41:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7098</refPx></row></table3><table4>



<row><simpleAvgPx>103.5217</simpleAvgPx><avgPx>103.536187</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>99394.740
00000001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>48000</medianFilledVolume><medianOrder
edVolume>48000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.51</price><volume>
59000</volume><tradeTime>2020-02-
13T16:41:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.724</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>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.45</price><volume>
10345</volume><tradeTime>2020-02-
14T16:41:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7195</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.33</price><volume>
103330</volume><tradeTime>2020-02-
19T16:38:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.61345</refPx></row></table3><table4
><row><simpleAvgPx>103.326</simpleAvgPx><avgPx>103.326</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>206652</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.29</price><volume>
66105</volume><tradeTime>2020-02-
20T16:50:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5948</refPx></row></table3><table4>
<row><simpleAvgPx>103.282</simpleAvgPx><avgPx>103.282982</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>117742.6</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>57000</medianFilledVolume><medianOrderedVolume>57
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.210373</price><volu
me>130045</volume><tradeTime>2020-02-
21T16:36:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5846</refPx></row></table3><table4>
<row><simpleAvgPx>103.22852</simpleAvgPx><avgPx>103.230098</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>284915.0
7003</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>138000</medianFilledVolume><medianOrderedVo
lume>138000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.84</price><volume>
23653</volume><tradeTime>2020-02-
24T16:43:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.434</refPx></row></table3><table4><
row><simpleAvgPx>102.767249</simpleAvgPx><avgPx>102.850318</avgPx><highPx>102.860748</
highPx><lowPx>102.601</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><nu
mExecTrades>3</numExecTrades><totalValue>251983.280078</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>23000</medianFilledVolume><medianOrderedVolume>23000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.193333</price><volu
me>46436</volume><tradeTime>2020-02-
25T16:55:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.4019</refPx></row></table3><table4>
<row><simpleAvgPx>103.311739</simpleAvgPx><avgPx>103.390889</avgPx><highPx>103.4</high
Px><lowPx>103.193333</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><nu
mExecTrades>3</numExecTrades><totalValue>1391641.360009</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>51000</medianFilledVolume><medianOrderedVolume>51000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-
02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.174375</price><volu
me>132063</volume><tradeTime>2020-02-
26T16:40:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.3197</refPx></row></table3><table4>
<row><simpleAvgPx>103.187187</simpleAvgPx><avgPx>103.174574</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>133095.
2</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>64500</medianFilledVolume><medianOrderedVolum
e>64500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.14</price><volume>
38161</volume><tradeTime>2020-02-
27T16:42:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.23595</refPx></row></table3><table4
><row><simpleAvgPx>103.155461</simpleAvgPx><avgPx>103.155667</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>77366.



75001800001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>37500</medianFilledVolume><medianOr
deredVolume>37500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.62</price><volume>
10262</volume><tradeTime>2020-02-
28T16:43:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.10725</refPx></row></table3><table4
><row><simpleAvgPx>102.689717</simpleAvgPx><avgPx>102.747414</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>11918
7.00004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>58000</medianFilledVolume><medianOrdered
Volume>58000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.41</price><volume>
51205</volume><tradeTime>2020-03-
02T16:43:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.961</refPx></row></table3><table4><
row><simpleAvgPx>102.470714</simpleAvgPx><avgPx>102.46</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>87091.00001<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>42500</medianFilledVolume><medianOrderedVolume>4
2500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.777647</price><volu
me>17472</volume><tradeTime>2020-03-
03T16:38:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.0258</refPx></row></table3><table4>
<row><simpleAvgPx>102.864549</simpleAvgPx><avgPx>102.90685</avgPx><highPx>102.931</hig
hPx><lowPx>102.777647</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>130691.700007</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>17000</medianFilledVolume><medianOrderedVolume>17000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-
03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.86</price><volume>
15429</volume><tradeTime>2020-03-
04T16:57:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.987</refPx></row></table3><table4><
row><simpleAvgPx>102.946667</simpleAvgPx><avgPx>103.044946</avgPx><highPx>103.1</highPx
><lowPx>102.86</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTr
ades>3</numExecTrades><totalValue>479159</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</
medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0



</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.82</price><volume>
39071</volume><tradeTime>2020-03-
05T16:52:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.94575</refPx></row></table3><table4
><row><simpleAvgPx>102.8105</simpleAvgPx><avgPx>102.81861</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>42155.63<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>20500</medianFilledVolume><medianOrderedVolume>2
0500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
17469</volume><tradeTime>2020-03-
06T17:02:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.6236</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8364</price><volum
e>50418</volume><tradeTime>2020-03-
10T16:36:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.40305</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.955151</price><volu
me>33315</volume><tradeTime>2020-03-
11T16:53:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.33645</refPx></row></table3><table4
><row><simpleAvgPx>101.23122</simpleAvgPx><avgPx>101.792906</avgPx><highPx>101.95</hig
hPx><lowPx>100.58095</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><nu
mExecTrades>5</numExecTrades><totalValue>930387.159995</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>80000</medianFilledVolume><medianOrderedVolume>80000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.61</price><volume>
25402</volume><tradeTime>2020-03-
12T16:53:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>101.7662</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>7
035</volume><tradeTime>2020-03-
13T16:45:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.20525</refPx></row></table3><table4
><row><simpleAvgPx>100.697</simpleAvgPx><avgPx>100.600833</avgPx><highPx>101</highPx><l
owPx>100.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>60360.5</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7000</med
ianFilledVolume><medianOrderedVolume>7000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.101</price><volume
>10010</volume><tradeTime>2020-03-
16T16:36:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.194</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>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.9145</price><volum
e>20182</volume><tradeTime>2020-03-
17T16:57:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.787598</refPx></row></table3><table
4><row><simpleAvgPx>100.61225</simpleAvgPx><avgPx>100.757778</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>27204.
6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>13500</medianFilledVolume><medianOrderedVolum
e>13500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.84</price><volume>
5042</volume><tradeTime>2020-03-
25T16:37:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.84345</refPx></row></table3><table4
><row><simpleAvgPx>100.8377</simpleAvgPx><avgPx>100.836167</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>30250.85
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume
>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.621</price><volume
>7043</volume><tradeTime>2020-03-



26T17:13:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.0809</refPx></row></table3><table4>
<row><simpleAvgPx>100.809635</simpleAvgPx><avgPx>100.93825</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>44412.83
0011</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>22000</medianFilledVolume><medianOrderedVol
ume>22000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>VEBBNK 6.8 
11/22/25</name><identifier><ID>XS0559915961</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GRNLGR 5  7/8  
07/03/24</name><identifier><ID>XS1081321595</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RILIN 4  1/2  
10/19/20</name><identifier><ID>USU75888AA26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MON 3  3/8  
07/15/24</name><identifier><ID>US61166WAU53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MON 2  3/4  
07/15/21</name><identifier><ID>US61166WAT80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MON 4.7 
07/15/64</name><identifier><ID>US61166WAQ42</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RAD 7.7 
02/15/27</name><identifier><ID>US767754AJ35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADT 6  1/4  
10/15/21</name><identifier><ID>US00101JAK25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Worldline 
SA/France</name><identifier><ID>FR0011981968</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBIAV 6  5/8  
05/18/21</name><identifier><ID>XS0619437147</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table4><row><simpleAvgPx>100.625</simpleAvgPx><avgPx>100.478723</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>4722500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2350000</medianFilledVol
ume><medianOrderedVolume>2350000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.0815</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.0815</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>CSNABZ 6  1/2  
07/21/20</name><identifier><ID>USL21779AA88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TLN 4.6 
12/15/21</name><identifier><ID>US69352JAN72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 6 
09/30/34</name><identifier><ID>US87927VAM00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
TEVA 3.65 
11/10/21</name><identifier><ID>US88166JAA16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 6.15 
02/01/36</name><identifier><ID>US88163VAD10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELVIS 6  5/8  
01/15/40</name><identifier><ID>US40049JAZ03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VALEBZ 6  7/8  
11/10/39</name><identifier><ID>US91911TAK97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 5  7/8  
02/22/33</name><identifier><ID>US172967BU43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 6 
PERP</name><identifier><ID>FR0011401728</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUPN</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>8100
00</volume><tradeTime>2020-03-
23T13:20:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.01875</refPx></row><row><startTime>
2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>8100
00</volume><tradeTime>2020-03-
23T14:01:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.01875</refPx></row></table3><table4>
<row><simpleAvgPx>81</simpleAvgPx><avgPx>81</avgPx></row></table4><table6><row><numOr
dRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1620000</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.797</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.797</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.5</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>29.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82</price><volume>1066
000</volume><tradeTime>2020-03-
24T13:16:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.92785000000001</refPx></row></table



3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.518</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.518</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UU 5  5/8  
12/20/27</name><identifier><ID>XS0159728236</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATOSTR 6  1/4  
06/09/22</name><identifier><ID>XS0193942124</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZURNVX 6  5/8  
PERP</name><identifier><ID>XS0177600920</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 5.289 
12/09/22</name><identifier><ID>XS0470740530</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCX 3  7/8  
03/15/23</name><identifier><ID>US35671DAZ87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRU 5  7/8  
09/15/42</name><identifier><ID>US744320AL68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HWM 5.87 
02/23/22</name><identifier><ID>US013817AQ48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RBS 6.425 
PERP</name><identifier><ID>US74927PAA75</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 7.648 
PERP</name><identifier><ID>US780097AH44</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 6  3/4  
10/01/37</name><identifier><ID>US38141GFD16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
PERP</name><identifier><ID>US381427AA15</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMDMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCP 6  1/8  
04/24/27</name><identifier><ID>USP09646AE32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACFP 4  1/8  
PERP</name><identifier><ID>FR0012005924</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>2
03800</volume><tradeTime>2020-01-
07T16:39:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.04465</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>DEBLN 5  1/4  
07/15/21</name><identifier><ID>XS1081972850</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFOFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RCL 7  1/2  
10/15/27</name><identifier><ID>US780153AG79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>METLSA 4.9 
04/24/23</name><identifier><ID>USP6638MAA91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCK 4 
07/15/22</name><identifier><ID>XS1084050316</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.9</price><volume>9
71100</volume><tradeTime>2020-01-
13T16:11:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.98</refPx></row></table3><table4><r
ow><simpleAvgPx>107.905</simpleAvgPx><avgPx>107.905</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1942290</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>900000</medianFilledVolume><medianOrderedVolume>90000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MTNA 2  
7/8  
07/06/20</name><identifier><ID>XS1084568762</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KTZKZ 6.95 
07/10/42</name><identifier><ID>XS0799658637</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARGENT 3.38 
12/31/38</name><identifier><ID>XS0205537581</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40739</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALVGR 3  1/2  
02/14/22</name><identifier><ID>DE000A1G0RU9</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>3750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.55</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.55</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
RBOSGR 1  3/4  
07/08/24</name><identifier><ID>XS1084563615</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.307</price><volume
>526535</volume><tradeTime>2020-03-
23T12:13:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.66155</refPx></row></table3><table4
><row><simpleAvgPx>105.518333</simpleAvgPx><avgPx>105.581375</avgPx><highPx>105.648</h
ighPx><lowPx>105.307</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><num
ExecTrades>3</numExecTrades><totalValue>4223255</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1
500000</medianFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.544</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.544</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>80</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>80</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>TII 1  1/8  
01/15/21</name><identifier><ID>US912828PP91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-
03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.0625</price><volum
e>9297</volume><tradeTime>2020-03-
06T15:11:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.26955</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.589</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.589</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45</meanTi



meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>UBS 4  3/4  
02/12/26</name><identifier><ID>CH0236733827</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVQXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.19799999999999</pri
ce><volume>288594</volume><tradeTime>2020-03-
20T15:32:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.8411</refPx></row></table3><table4><
row><simpleAvgPx>96.449</simpleAvgPx><avgPx>96.449</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>578694</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.607</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.607<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TWC 4 
09/01/21</name><identifier><ID>US88732JBA51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>367000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAC 3.3 
01/11/23</name><identifier><ID>US06051GEU94</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>113000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GE 5  7/8  
01/14/38</name><identifier><ID>US36962G3P70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BNSELL 5  1/4  
07/23/29</name><identifier><ID>XS2030489632</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 6.15 
02/27/37</name><identifier><ID>US92857WAQ33</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NAFTO 7  1/8  
07/19/24</name><identifier><ID>XS2027394233</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 4  1/4  
10/02/23</name><identifier><ID>XS0835890350</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GKNLN 5  3/8  
09/19/22</name><identifier><ID>XS0830978259</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>291000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROSNRM 4.199 
03/06/22</name><identifier><ID>XS0861981180</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACFP 2  5/8  
02/05/21</name><identifier><ID>FR0011731876</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SABIC 2  3/4  
11/20/20</name><identifier><ID>XS0995811741</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.2</price><volume>2
04400</volume><tradeTime>2020-01-
20T14:33:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.4688</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.527</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.527</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>SOLBBB 5.425 
PERP</name><identifier><ID>XS0992293901</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>115.55</price><volume>
1155500</volume><tradeTime>2020-01-
22T09:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>115.5686</refPx></row></table3><table4>
<row><simpleAvgPx>115.29</simpleAvgPx><avgPx>115.325</avgPx><highPx>115.55</highPx><low
Px>115.1</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>5
</numExecTrades><totalValue>6919500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</me
dianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</



DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6488</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.656</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>27.6002</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 2  1/8  
09/10/21</name><identifier><ID>XS0969795680</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>BHARTI 5  1/8  
03/11/23</name><identifier><ID>USN1384FAA32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCL 3.95 
10/15/20</name><identifier><ID>US143658BA91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAPLSP 1.85 
06/19/20</name><identifier><ID>XS0935605401</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>SGD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table4><row><simpleAvgPx>100.52</simpleAvgPx><avgPx>100.52</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades



><totalValue>2010400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume>
<medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>GLOPAR 4  7/8  
04/11/22</name><identifier><ID>USP47773AL38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QTELQD 3  1/4  
02/21/23</name><identifier><ID>XS0866438475</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DPWDU 6.85 
07/02/37</name><identifier><ID>XS0308427581</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EMBRBZ 5.696 
09/16/23</name><identifier><ID>USG30376AB69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BRFSBZ 3.95 
05/22/23</name><identifier><ID>USP1905CAD22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 4.45 
05/06/44</name><identifier><ID>US037833AT77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVALCB 4  3/4  
09/26/22</name><identifier><ID>USG42045AB32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCOLO 5.95 
06/03/21</name><identifier><ID>US05968LAG77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>1
29765</volume><tradeTime>2020-02-
07T16:21:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.013298</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.65</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.65</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BSANCI 3  7/8  
09/20/22</name><identifier><ID>US05967FAB22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUEXIU 4  1/2  
01/24/23</name><identifier><ID>XS0878083517</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SDFGR 3 
06/20/22</name><identifier><ID>DE000A1PGZ82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BESPL 4 
01/21/19</name><identifier><ID>PTBENKOM0012</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DSPORT 5  3/8  
08/15/26</name><identifier><ID>USU2527JAA35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DSPORT 6  5/8  
08/15/27</name><identifier><ID>USU2527JAB18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DZBK Float 
PERP</name><identifier><ID>DE000A0DCXA0</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK 2  5/8  
07/22/24</name><identifier><ID>US74977SDF65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORCL 3.4 
07/08/24</name><identifier><ID>US68389XAU90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGEASI 4  1/8  
04/25/23</name><identifier><ID>XS0913601950</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LFVEFP 4  1/2  
07/18/25</name><identifier><ID>FR0013433992</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RY 0  1/8  
07/23/24</name><identifier><ID>XS2031862076</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MONTE 10  1/2  
07/23/29</name><identifier><ID>XS2031926731</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>71</price><volume>1420
000</volume><tradeTime>2020-03-
26T09:37:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>69.83544999999999</refPx></row></table
3><table4><row><simpleAvgPx>71.02500000000001</simpleAvgPx><avgPx>71.02500000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>2841000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVo
lume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>19.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>COLBUN 4  1/2  
07/10/24</name><identifier><ID>USP2867KAE66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IKKSFR 6  3/4  
07/15/21</name><identifier><ID>XS1084836441</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ADSEZ 3  3/8  
07/24/24</name><identifier><ID>USY00130RW92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FOURSN 8  3/4  
06/15/19</name><identifier><ID>XS0794785633</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCAIM 4  3/4  
03/22/21</name><identifier><ID>XS1048568452</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.82</price><volume>
1048200</volume><tradeTime>2020-02-
26T15:25:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.8292</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>3663
00</volume><tradeTime>2020-03-
24T10:55:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.78749999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.005</simpleAvgPx><avgPx>99.005</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>73263
7</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>370000</medianFilledVolume><medianOrderedVolu
me>370000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeAcceptToExecSecs>0.644</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.644</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PORTU
G 5  1/8  
10/15/24</name><identifier><ID>XS1085735899</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>290000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LUKOIL 6  1/8  
11/09/20</name><identifier><ID>XS0554659671</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ONGCIN 2  3/4  
07/15/21</name><identifier><ID>XS1084958989</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VTRFIN 6  7/8  
01/15/24</name><identifier><ID>USN9417JAB72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OCPMR 5  5/8  
04/25/24</name><identifier><ID>XS1061043011</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTCACI 3  7/8  
10/12/22</name><identifier><ID>USP9047EAA66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFE 3.4 
05/15/24</name><identifier><ID>US717081DM28</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NNGRNV 4  1/2  
PERP</name><identifier><ID>XS1028950290</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFOQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table4><row><simpleAvgPx>114.975</simpleAvgPx><avgPx>114.975</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>9427950</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4100000</medianFilledVolu
me><medianOrderedVolume>4100000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.944</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.944</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>FERMCA 6  3/8  
03/30/38</name><identifier><ID>USP39198AA76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTOGA 3  1/2  
07/09/20</name><identifier><ID>XS1086785182</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-
01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>2



74050</volume><tradeTime>2020-01-
31T13:42:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.5568</refPx></row></table3><table4>
<row><simpleAvgPx>101.505</simpleAvgPx><avgPx>101.505</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>548127</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>270000</medianFilledVolume><medianOrderedVolume>27000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.5</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>18.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NNGRNV 9 
08/29/42</name><identifier><ID>XS0821168423</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-
03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.32</price><volume>
1558480</volume><tradeTime>2020-03-
26T15:25:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.9855</refPx></row></table3><table4>
<row><simpleAvgPx>111.335</simpleAvgPx><avgPx>111.335</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3117380</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1400000</medianFilledVolume><medianOrderedVolume>14
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>1.0485</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>1.0485</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40.666667</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>BBY 5  1/2  
03/15/21</name><identifier><ID>US086516AL50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOXAM 3  1/4  
01/14/25</name><identifier><ID>XS2031870921</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table4><row><simpleAvgPx>101.45</simpleAvgPx><avgPx>101.45</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>202900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><
medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.531</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.531</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>15.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
101850</volume><tradeTime>2020-02-
18T15:27:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.13365</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
000</volume><tradeTime>2020-02-
28T11:01:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.52835</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.5600000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.5600000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>51</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>51</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad



eDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LOXAM 3  3/4  
07/15/26</name><identifier><ID>XS2031871069</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>137500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77</price><volume>7700



0</volume><tradeTime>2020-03-
19T11:10:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>77.0215</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>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>LOXAM 5  3/4  
07/15/27</name><identifier><ID>XS2031871143</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.8</price><volume>1
048000</volume><tradeTime>2020-01-
06T14:39:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.6702</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.001</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-



12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.90000000000001</pri
ce><volume>84900</volume><tradeTime>2020-03-
12T15:25:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.98515</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>5500
0</volume><tradeTime>2020-03-
19T11:11:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>56.2902</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>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>49</price><volume>5390
00</volume><tradeTime>2020-03-
30T10:01:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>49.1478</refPx></row></table3><table4><
row><simpleAvgPx>49.435</simpleAvgPx><avgPx>49.124545</avgPx><highPx>50.49</highPx><low
Px>48.75</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4
</numExecTrades><totalValue>1080740</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medi
anFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.15775</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>23.75</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>BMW 2 
09/04/20</name><identifier><ID>XS0968316256</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table4><row><simpleAvgPx>100.683</simpleAvgPx><avgPx>100.683</avgP



x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>402732</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume>
<medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.588</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.588</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>TUP 4  3/4  
06/01/21</name><identifier><ID>US899896AC81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2540000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRIVIU 3  3/4  
08/15/26</name><identifier><ID>XS2034068432</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ORANOF 4  7/8  
09/23/24</name><identifier><ID>FR0010804500</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>1
055000</volume><tradeTime>2020-03-
11T15:09:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.3663</refPx></row><row><startTime>
2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.2</price><volume>7
36400</volume><tradeTime>2020-03-
11T15:35:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.3546</refPx></row></table3><table4>
<row><simpleAvgPx>105.566667</simpleAvgPx><avgPx>105.442105</avgPx><highPx>106</highPx
><lowPx>105.2</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTra
des>3</numExecTrades><totalValue>2003400</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>700000</
medianFilledVolume><medianOrderedVolume>700000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.779</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>9.779</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>75</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
75</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.94</price><volume>8
8940</volume><tradeTime>2020-03-
18T10:29:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.2796</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.362</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.362</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SCTWID 
5  1/2  
06/16/23</name><identifier><ID>XS0914791412</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFOGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>CAFP 1  3/4  
07/15/22</name><identifier><ID>XS1086835979</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBDBCN 6  1/8  
01/15/23</name><identifier><ID>USC10602AW79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.574</price><volume
>26669</volume><tradeTime>2020-01-
06T14:55:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.672096</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>26000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.444</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.444</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.625</price><volume
>102625</volume><tradeTime>2020-01-
07T11:06:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.352</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.542</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.542</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



16+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>190000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>1485
0</volume><tradeTime>2020-01-
20T15:13:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.34375</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>15000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.621</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.621</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>15</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>49000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>
155387</volume><tradeTime>2020-02-
11T13:37:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.738503</refPx></row></table3><table
6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.638</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.638</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>23.001</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>23.001</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>85000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>104
000</volume><tradeTime>2020-02-
20T13:12:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.791855</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.54</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.54</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>9</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>9</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>36500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>13</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.75</price><volume>4
9735</volume><tradeTime>2020-03-
13T15:51:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.643387</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>56500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>727</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>727</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHIOIL 5  1/2  
01/25/23</name><identifier><ID>XS2016070190</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TUPY 6  5/8  
07/17/24</name><identifier><ID>USL9326VAA46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PICORP 7  3/8  
PERP</name><identifier><ID>XS1843431427</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr



adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCAIM 4  3/4  
07/15/22</name><identifier><ID>XS1088515207</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.48</price><volume>
220960</volume><tradeTime>2020-02-
24T10:45:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.4311</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.599</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.599</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.76000000000001</pri
ce><volume>296280</volume><tradeTime>2020-03-
20T12:09:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.6801</refPx></row></table3><table6>
<row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.299</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.299</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.89</price><volume>9
9890</volume><tradeTime>2020-03-
26T11:10:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.01975</refPx></row></table3><table6
><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>13.716</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>13.716</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ACAFP Float 
PERP</name><identifier><ID>FR0010161026</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table4><row><simpleAvgPx>85.86499999999999</simpleAvgPx><avgPx>85
.86499999999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>3778060</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2200
000</medianFilledVolume><medianOrderedVolume>2200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>VEDLN 7  1/8  
05/31/23</name><identifier><ID>USG9328DAJ93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YPFLUZ 10 
07/25/26</name><identifier><ID>USP9897PAB06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRDANR 7 
07/19/29</name><identifier><ID>XS2032657608</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>IAECN 9  3/8  
07/15/24</name><identifier><ID>USG49774AA35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VCPLN 5  1/4  
07/15/24</name><identifier><ID>XS2032590007</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBBY 4.915 
08/01/34</name><identifier><ID>US075896AB63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BBBY 3.749 
08/01/24</name><identifier><ID>US075896AA80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBBY 5.165 
08/01/44</name><identifier><ID>US075896AC47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IPFLN 5  3/4  
04/07/21</name><identifier><ID>XS1054714248</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>265000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>320000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTZ 7  1/8  
08/01/26</name><identifier><ID>USU42804AU56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GALPPL 3 
01/14/21</name><identifier><ID>PTGALJOE0008</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>412
000</volume><tradeTime>2020-01-
16T10:42:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.95845</refPx></row></table3><table4
><row><simpleAvgPx>103.036667</simpleAvgPx><avgPx>103.0518</avgPx><highPx>103.07</high
Px><lowPx>103</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTr
ades>3</numExecTrades><totalValue>5152590</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>210000
0</medianFilledVolume><medianOrderedVolume>2100000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7186669999
999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.554</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>30.75</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.965</price><volume
>926685</volume><tradeTime>2020-01-
28T11:46:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.91815</refPx></row></table3><table4
><row><simpleAvgPx>102.9725</simpleAvgPx><avgPx>102.973571</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2162445<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume
>1050000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.2615</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.2615</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>50.5</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>50.5</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table4><row><simpleAvgPx>102.8</simpleAvgPx><avgPx>102.8</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>9868800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4800000</medianFilledVolume><m
edianOrderedVolume>4800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.08450000000000001</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.08450000000000001</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table4><row><simpleAvgPx>102.75</simpleAvgPx><avgPx>102.75</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>5137500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolume>
<medianOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.1945</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.1945</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>25.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25.5</medianTim



eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-
26+00:00</tradeDate><table4><row><simpleAvgPx>102.735</simpleAvgPx><avgPx>102.735</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>3082050</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</medianFilledVolu
me><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5975</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.5975</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.55</price><volume>
203100</volume><tradeTime>2020-03-
31T11:01:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.703</refPx></row></table3><table4><
row><simpleAvgPx>101.6125</simpleAvgPx><avgPx>101.6125</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>406450</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.5845</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.5845</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>29.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
PETBRA 4  3/4  
01/14/25</name><identifier><ID>XS0982711714</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OFFMAC 5  3/4  
06/01/21</name><identifier><ID>XS1074596344</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLR 5 
09/15/22</name><identifier><ID>US212015AH47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB Float 
PERP</name><identifier><ID>DE000A0E5JD4</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAKBN 6 
11/01/22</name><identifier><ID>XS0849728190</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASSGEN 6.269 
PERP</name><identifier><ID>XS0257010206</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FDX 0.45 
08/05/25</name><identifier><ID>XS2034626460</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RLTAIN 8  7/8  
07/24/19</name><identifier><ID>USU77583AA79</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALFARU 7  3/4  
04/28/21</name><identifier><ID>XS0620695204</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DLDETA 5.95 
07/29/22</name><identifier><ID>XS2018814397</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VEBBNK 6.025 
07/05/22</name><identifier><ID>XS0800817073</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA 5  1/4  
04/16/40</name><identifier><ID>XS0503665290</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENTEL 4  3/4  
08/01/26</name><identifier><ID>USP37115AF26</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPQ 4.65 
12/09/21</name><identifier><ID>US428236BV43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCKBCN 5.4 
02/01/43</name><identifier><ID>US878742AZ84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BRITEL 8  5/8  
12/15/30</name><identifier><ID>US111021AE12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMUS 6  1/2  
01/15/24</name><identifier><ID>US87264AAJ43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-



20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.55</price><volume>
10355</volume><tradeTime>2020-01-
20T13:58:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.133</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.596</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.596</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 3.7 
05/30/24</name><identifier><ID>US25152RXA66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LHMCFI Float 
09/30/25</name><identifier><ID>XS2033245023</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 6  3/8  
11/15/33</name><identifier><ID>US87927VAF58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIRBAL 6  3/4  
07/30/24</name><identifier><ID>XS1843432821</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.79</price><volume>
311370</volume><tradeTime>2020-01-
03T09:50:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5178</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.751</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.751</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1</price><volume>2
44635</volume><tradeTime>2020-01-
08T13:21:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.65</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>235000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.534</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.534</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.07</price><volume>
416280</volume><tradeTime>2020-01-
14T13:17:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.8844</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.536</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.536</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>397500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.71</price><volume>
209420</volume><tradeTime>2020-01-
21T16:01:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.9834</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.277</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.277</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.06</price><volume>
208120</volume><tradeTime>2020-01-
23T14:30:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.02605</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>7.438</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.438</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>840000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.49</price><volume>
103490</volume><tradeTime>2020-02-
11T13:24:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.41655</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.682</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.682</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>14</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESICSU 3.939 
07/30/24</name><identifier><ID>XS2034896840</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPSOIM 6  1/4  
07/30/29</name><identifier><ID>XS2034847637</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMO 4.8 
PERP</name><identifier><ID>US06368B5P91</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNH 2  7/8  
08/15/29</name><identifier><ID>US91324PDS83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENAPHO 1.698 
07/30/26</name><identifier><ID>XS2034622048</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.82</price><volume>
101820</volume><tradeTime>2020-01-
20T09:34:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9819</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.612</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.612</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IMBLN 3  1/2  
07/26/26</name><identifier><ID>USG471ABNV88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENELIM 5.451 
01/10/74</name><identifier><ID>XS0954675129</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IMBLN 3  7/8  
07/26/29</name><identifier><ID>USG471ABNW61</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GRWALL 3.95 
PERP</name><identifier><ID>XS2023803872</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CZZ 5  1/2  
09/20/29</name><identifier><ID>USG25343AB36</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MQGAU 6  1/4  
01/14/21</name><identifier><ID>US55608KAD72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
JPM 5 
PERP</name><identifier><ID>US48128BAF85</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMM</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CENSUD 4  7/8  
01/20/23</name><identifier><ID>USP2205JAH34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUBAUH 5  1/2  
03/01/22</name><identifier><ID>XS0701035676</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY 2  7/8  
08/01/21</name><identifier><ID>US278642AK93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY 3.45 
08/01/24</name><identifier><ID>US278642AL76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 7  1/2  
PERP</name><identifier><ID>XS1055037920</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.94</price><volume>1
618800</volume><tradeTime>2020-03-
24T13:55:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.20845</refPx></row></table3><table4>
<row><simpleAvgPx>79.97</simpleAvgPx><avgPx>79.97</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3198800</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>1.031</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.0
31</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>67</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>67</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CMZB Float 



PERP</name><identifier><ID>DE000A0KAAA7</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.719</price><volume
>402876</volume><tradeTime>2020-01-
29T15:02:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.7098</refPx></row></table3><table4>
<row><simpleAvgPx>100.724</simpleAvgPx><avgPx>100.724</avgPx><highPx>100.729</highPx><l
owPx>100.719</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTra
des>4</numExecTrades><totalValue>4230408</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1050000
</medianFilledVolume><medianOrderedVolume>1050000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.979</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.963</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>46.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>33.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.698</price><volume
>1409772</volume><tradeTime>2020-01-
31T17:11:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.70035</refPx></row></table3><table4
><row><simpleAvgPx>100.703</simpleAvgPx><avgPx>100.703</avgPx><highPx>100.708</highPx><
lowPx>100.698</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTra
des>4</numExecTrades><totalValue>3323199</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>825000</
medianFilledVolume><medianOrderedVolume>825000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7695</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>0.768</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>33</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-02-
03+00:00</tradeDate><table4><row><simpleAvgPx>100.699</simpleAvgPx><avgPx>100.699</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>3121669</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1550000</medianFilledVolu
me><medianOrderedVolume>1550000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7725</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.7725</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>79.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.25</price><volume>4
91250</volume><tradeTime>2020-03-
20T16:24:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.66759999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1.294</meanTimeAcceptToExecSecs><median



TimeAcceptToExecSecs>1.294</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>11</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>GCX 7 
08/01/19</name><identifier><ID>USG37767AA13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COMCCT 6  7/8  
02/06/24</name><identifier><ID>USG2300TAA00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISCTR 6 
10/24/22</name><identifier><ID>XS0847042024</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YKBNK 5  1/2  
12/06/22</name><identifier><ID>XS0861979440</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENTEN 0  7/8  
12/15/26</name><identifier><ID>XS2035406987</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEP 2  5/8  
07/29/29</name><identifier><ID>US713448EL82</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 7  1/4  
03/17/44</name><identifier><ID>US71647NAK54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GAZPRU 8  5/8  
04/28/34</name><identifier><ID>XS0191754729</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>144.4</price><volume>2
8880</volume><tradeTime>2020-03-
11T15:44:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>146.83315</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.669</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.669</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>51</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>51</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CNSHAN 4.3 
PERP</name><identifier><ID>XS2032636438</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HEIGR 3  1/4  
10/21/21</name><identifier><ID>XS1002933072</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.6</price><volume>5
28000</volume><tradeTime>2020-01-
13T16:14:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.54815</refPx></row></table3><table4
><row><simpleAvgPx>105.61</simpleAvgPx><avgPx>105.61</avgPx></row></table4><table6><row



><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1056100</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>50000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>YUM 3  
3/4  
11/01/21</name><identifier><ID>US988498AH48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WLNFP 0 
07/30/26</name><identifier><ID>FR0013439304</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111</price><volume>111
00</volume><tradeTime>2020-01-
09T10:27:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.437073</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>6000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>1500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MONDFI 5  1/8  
05/07/29</name><identifier><ID>USN6000DAA11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RINFP 2  3/8  



05/26/21</name><identifier><ID>FR0011921881</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>8
18400</volume><tradeTime>2020-01-
09T13:51:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.4419</refPx></row></table3><table4>
<row><simpleAvgPx>102.51</simpleAvgPx><avgPx>102.48</avgPx><highPx>102.63</highPx><lowP
x>102.3</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3<
/numExecTrades><totalValue>1844640</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>800000</media
nFilledVolume><medianOrderedVolume>800000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.751</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.526</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>17.333667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.7</price><volume>1
027000</volume><tradeTime>2020-01-
10T10:52:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.4041</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.2</price><volume>3
06600</volume><tradeTime>2020-01-
14T15:51:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.34115</refPx></row></table3><table4
><row><simpleAvgPx>102.4275</simpleAvgPx><avgPx>102.41</avgPx><highPx>102.68</highPx><l
owPx>102.2</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrade
s>4</numExecTrades><totalValue>2969890</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>550000</m
edianFilledVolume><medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.53</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.5335</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>33.25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>3
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.45</price><volume>
1024500</volume><tradeTime>2020-01-
23T15:54:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.3116</refPx></row></table3><table4>
<row><simpleAvgPx>102.45</simpleAvgPx><avgPx>102.45</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2151450</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume>10500



00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.35</price><volume>
1023500</volume><tradeTime>2020-01-
30T15:53:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.26115</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>102
0000</volume><tradeTime>2020-02-
18T10:11:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.245</refPx></row></table3><table4><
row><simpleAvgPx>102.145</simpleAvgPx><avgPx>102.157534</avgPx><highPx>102.25</highPx><
lowPx>102</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades
>4</numExecTrades><totalValue>7457500</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1900000</m
edianFilledVolume><medianOrderedVolume>1300000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.55425</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>0.616</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>32.2</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>
305250</volume><tradeTime>2020-03-
12T10:10:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.76185</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>UBIIM 1.6 
11/30/21</name><identifier><ID>IT0005350639</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.81</price><volume>
17307</volume><tradeTime>2020-01-
02T16:34:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.733398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-



08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.89</price><volume>
20378</volume><tradeTime>2020-01-
08T16:39:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.683128</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.84</price><volume>
25460</volume><tradeTime>2020-01-
10T16:42:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.695801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.84</price><volume>
69251</volume><tradeTime>2020-01-
13T16:44:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.682999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.840142</price><volu
me>143594</volume><tradeTime>2020-01-
14T16:49:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.722702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.84</price><volume>
24441</volume><tradeTime>2020-01-
15T16:43:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.718002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.84</price><volume>
6110</volume><tradeTime>2020-01-
16T16:46:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.724297</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-



17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.88</price><volume>
15282</volume><tradeTime>2020-01-
17T16:43:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.625504</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.88</price><volume>
15282</volume><tradeTime>2020-01-
20T16:41:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.619797</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.88</price><volume>
37695</volume><tradeTime>2020-01-
21T16:36:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.747101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.86</price><volume>
6111</volume><tradeTime>2020-01-
22T16:57:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.720001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.82</price><volume>
35637</volume><tradeTime>2020-01-
23T16:45:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.725998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.92</price><volume>
45864</volume><tradeTime>2020-01-
24T16:47:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.737</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>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-



27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.96</price><volume>
3058</volume><tradeTime>2020-01-
27T16:46:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.741585</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.01</price><volume>
41824</volume><tradeTime>2020-01-
28T16:51:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.810097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.97</price><volume>
74438</volume><tradeTime>2020-01-
29T16:42:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.815102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.03</price><volume>
212222</volume><tradeTime>2020-01-
30T16:42:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.828903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.03</price><volume>
102030</volume><tradeTime>2020-01-
31T16:57:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.8461</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.03</price><volume>
3060</volume><tradeTime>2020-02-
03T16:35:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.843414</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-



04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.02</price><volume>
17343</volume><tradeTime>2020-02-
04T16:44:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.871597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.96</price><volume>
3058</volume><tradeTime>2020-02-
06T16:41:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.827202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.98</price><volume>
20396</volume><tradeTime>2020-02-
07T16:50:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.8452</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.98</price><volume>
44871</volume><tradeTime>2020-02-
10T16:53:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.846581</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>724
20</volume><tradeTime>2020-02-
11T16:40:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.864304</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>112
20</volume><tradeTime>2020-02-
12T16:41:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.872498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-



13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>510
00</volume><tradeTime>2020-02-
13T16:42:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.849602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.03</price><volume>
1020</volume><tradeTime>2020-02-
14T16:41:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.879204</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.39</price><volume>
35836</volume><tradeTime>2020-02-
19T16:38:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1884</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.41</price><volume>
30723</volume><tradeTime>2020-02-
20T16:50:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1726</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.37</price><volume>
53232</volume><tradeTime>2020-02-
21T16:37:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.165901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.329796</price><volu
me>200566</volume><tradeTime>2020-02-
24T16:44:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.14872</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-



25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.33</price><volume>
10233</volume><tradeTime>2020-02-
25T16:55:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.183197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.323619</price><volu
me>1577830</volume><tradeTime>2020-02-
26T16:41:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.144997</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>6
108</volume><tradeTime>2020-03-
03T16:38:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.117401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.92</price><volume>
2038</volume><tradeTime>2020-03-
04T16:57:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1194</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>408
0</volume><tradeTime>2020-03-
05T16:51:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.148598</refPx></row></table3><table
4><row><simpleAvgPx>101.995</simpleAvgPx><avgPx>101.9925</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>16318.8</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>8000</medianFilledVolume><medianOrderedVolume>8000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.23999999999999</pri
ce><volume>4962</volume><tradeTime>2020-03-
19T16:41:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.720703</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>TATAIN 5.95 
07/31/24</name><identifier><ID>XS1090889947</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 2.9 
02/05/21</name><identifier><ID>XS1929504733</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNDB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 5.4 
01/14/20</name><identifier><ID>US22546QAD97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPQ 6 
09/15/41</name><identifier><ID>US428236BR31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.4</price><volume>4
3056</volume><tradeTime>2020-03-
11T14:30:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>113.647614</refPx></row><row><startTim
e>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.2</price><volume>3
3060</volume><tradeTime>2020-03-
11T15:35:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>113.647614</refPx></row></table3><table
4><row><simpleAvgPx>110.333333</simpleAvgPx><avgPx>110.338776</avgPx><highPx>110.4</hig
hPx><lowPx>110.2</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>108132</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000
0</medianFilledVolume><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.622</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.625</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>24.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TWC 7.3 
07/01/38</name><identifier><ID>US88732JAN81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIG 6  3/8  
12/15/21</name><identifier><ID>US893830BB42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIG 7  1/2  
04/15/31</name><identifier><ID>US893830AF64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5  1/2  
06/27/44</name><identifier><ID>US71654QBE17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REPSM 5  1/2  
05/15/42</name><identifier><ID>US87425EAN31</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GALCLD 6  1/2  
09/15/24</name><identifier><ID>USG3962JAA90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBKNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 3  1/2  
06/06/22</name><identifier><ID>US50076QAZ90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NCMAU 4.2 
10/01/22</name><identifier><ID>USQ66511AC26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COFP 4.048 
08/05/26</name><identifier><ID>FR0012074284</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>72.45</price><volume>1
44900</volume><tradeTime>2020-03-
20T15:36:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>70.54455</refPx></row></table3><table4>
<row><simpleAvgPx>71.22499999999999</simpleAvgPx><avgPx>71.22499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>284900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medi



anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.606</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.606</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>8100
0</volume><tradeTime>2020-03-
26T16:53:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.29604999999999</refPx></row></table
3><table4><row><simpleAvgPx>81.505</simpleAvgPx><avgPx>81.505</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>16301
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.521</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.521</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
WALNUT 9  1/8  
08/01/24</name><identifier><ID>USG9410WAA56</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 5.2 
04/15/21</name><identifier><ID>US83368TAA60</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TELEFO 4.57 
04/27/23</name><identifier><ID>US87938WAR43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WBA 3.1 
09/15/22</name><identifier><ID>US931422AH23</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WALNUT 6  3/4  
08/01/24</name><identifier><ID>XS2035469126</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
000</volume><tradeTime>2020-03-
05T12:47:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.48845</refPx></row></table3><table4>
<row><simpleAvgPx>99.925</simpleAvgPx><avgPx>99.90000000000001</avgPx><highPx>100</hig
hPx><lowPx>99.7</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>4</numExecTrades><totalValue>599400</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500
00</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2020-03-
10+00:00</tradeDate><table4><row><simpleAvgPx>95</simpleAvgPx><avgPx>95</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>380000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianO
rderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SINOCE 4  3/4  
08/05/29</name><identifier><ID>XS2034822564</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PERTIJ 4  7/8  
05/03/22</name><identifier><ID>USY7138AAC46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BA 2.3 
08/01/21</name><identifier><ID>US097023CL77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BA 3  1/4  
02/01/35</name><identifier><ID>US097023CP81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GE 3.45 
05/15/24</name><identifier><ID>US36962G7K48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BA 2.7 
02/01/27</name><identifier><ID>US097023CM50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BA 3.95 
08/01/59</name><identifier><ID>US097023CR48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>F 4.542 
08/01/26</name><identifier><ID>US345397ZW60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NCMAU 4.45 
11/15/21</name><identifier><ID>USQ66511AA69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASTIM 7  1/8  
12/01/20</name><identifier><ID>XS1000393899</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IQV 2  1/4  
01/15/28</name><identifier><ID>XS2036798150</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ARGID 2  
1/8  
08/15/26</name><identifier><ID>XS2036387525</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HMSOLN 2 
07/01/22</name><identifier><ID>XS1081656180</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>103.75</
simpleAvgExecutedPx><totalValue>207500</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>1.296</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.29
6</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>80</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>80</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ATOSTR 2  
7/8  
02/26/21</name><identifier><ID>XS0986174851</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>GS Float 
PERP</name><identifier><ID>US38144QAA76</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVGQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GARAN 6  1/4  
04/20/21</name><identifier><ID>USM8931TAA71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AEFES 3  3/8  
11/01/22</name><identifier><ID>XS0848940523</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARGID 5  1/4  
08/15/27</name><identifier><ID>USG04586AR70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SARACA 4  1/4  
10/04/22</name><identifier><ID>XS0828755495</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ITAU 5  3/4  
01/22/21</name><identifier><ID>US46556MAB81</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  5/8  
PERP</name><identifier><ID>US71656MAF68</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARCO 6  5/8  
09/27/23</name><identifier><ID>USG0457FAD99</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PKOBP 4.63 
09/26/22</name><identifier><ID>XS0783934085</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 5  3/8  
09/27/22</name><identifier><ID>USP28768AA04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>INDYIJ 6  3/8  
01/24/23</name><identifier><ID>USN44525AA67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRFGBZ 6  5/8  
08/06/29</name><identifier><ID>USU63768AB83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LGPHIL 1  1/2  
08/22/24</name><identifier><ID>XS2036529415</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-
03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.245</price><volume
>208490</volume><tradeTime>2020-03-
06T14:25:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.298203</refPx></row></table3><table
4><row><simpleAvgPx>104.23</simpleAvgPx><avgPx>104.23</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>416920</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.515</price><volume>
925150</volume><tradeTime>2020-03-
17T11:03:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.16999800000001</refPx></row></table
3><table4><row><simpleAvgPx>92.5</simpleAvgPx><avgPx>92.5</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1850000</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>
1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
T 2  5/8  
12/01/22</name><identifier><ID>US00206RBN17</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FREGR 4  1/4  
02/01/21</name><identifier><ID>USU31436AG04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>1
01900</volume><tradeTime>2020-02-
24T14:27:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.994202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>4284.775</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>4284.775</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 2  1/2  
09/26/22</name><identifier><ID>US92857WAZ32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOSTOK 7 
05/04/23</name><identifier><ID>XS0925043100</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAQAUH 3  5/8  
01/12/23</name><identifier><ID>XS0863524277</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GE 3.1 
01/09/23</name><identifier><ID>US36962G6S82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COP 2.4 
12/15/22</name><identifier><ID>US20826FAA49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOLCAN 5  3/8  
02/02/22</name><identifier><ID>USP98047AA42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BK 4  1/2  
PERP</name><identifier><ID>US064058AB61</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GNW 6  1/2  
06/15/34</name><identifier><ID>US37247DAB29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>9990</volume><tradeTime>2020-01-



06T12:48:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.926109</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.536</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.536</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 6  1/2  
08/08/23</name><identifier><ID>XS0957135212</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>ASRMED 5  1/8  
08/01/24</name><identifier><ID>XS2037757684</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SASOL 4  1/2  
11/14/22</name><identifier><ID>US803865AA25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCX 5  1/4  
09/01/29</name><identifier><ID>US35671DCD57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCX 5 
09/01/27</name><identifier><ID>US35671DCC74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCOB 7  1/2  
PERP</name><identifier><ID>DE0009842542</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DPB Float 
PERP</name><identifier><ID>DE000A0DHUM0</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.01</price><volume>
25252</volume><tradeTime>2020-01-
09T12:42:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.91805</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>10.966</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>10.966</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.134</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.134</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>6
96290</volume><tradeTime>2020-01-
30T13:38:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3909</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>9.004</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>9.004</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.55</price><volume>
101550</volume><tradeTime>2020-02-
06T15:32:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.4107</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.64</price><volume>
101640</volume><tradeTime>2020-02-
10T09:54:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.23055</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.965</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.965</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.55</price><volume>
150294</volume><tradeTime>2020-02-
24T09:38:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.59865</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>517500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>62500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 0 



08/07/22</name><identifier><ID>XS2038088527</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-
03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.765</price><volume
>1077650</volume><tradeTime>2020-03-
17T11:03:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.2099</refPx></row></table3><table4>
<row><simpleAvgPx>107.75</simpleAvgPx><avgPx>107.75</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2155000</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>COSIC
E 6.95 
11/10/21</name><identifier><ID>USP56226AC09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBDBCN 6  1/8  
01/15/23</name><identifier><ID>US097751BF74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 6  1/8  
PERP</name><identifier><ID>US46625HJW16</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSI 5  1/2  



09/01/44</name><identifier><ID>US620076BE80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
TRAFIG 7  1/2  
PERP</name><identifier><ID>XS2033327854</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ETP Float 
11/01/66</name><identifier><ID>US29273RBA68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AUST 6  1/2  
01/10/24</name><identifier><ID>DE0004123500</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>DEM</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>PYX 9  7/8  
07/15/21</name><identifier><ID>US018772AS22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KCHOL 3  1/2  
04/24/20</name><identifier><ID>XS0922615819</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSFT 2  1/8  
11/15/22</name><identifier><ID>US594918AQ78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPQ 4.3 
06/01/21</name><identifier><ID>US428236BM44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABGSM 0 
03/31/27</name><identifier><ID>XS1048657800</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RABOBK 1 
06/26/20</name><identifier><ID>CH0215275519</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STENA 7  7/8  
03/15/20</name><identifier><ID>XS0495219874</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.17</price><volume>
1112870</volume><tradeTime>2020-01-
13T16:05:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.76545</refPx></row></table3><table4
><row><simpleAvgPx>101.175</simpleAvgPx><avgPx>101.175</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2225850</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1100000</medianFilledVolume><medianOrderedVolume>1
100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>N
EE 2.403 
09/01/21</name><identifier><ID>US65339KAS96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GFISJ 4  7/8  
10/07/20</name><identifier><ID>XS0547082973</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 3.126 
08/13/30</name><identifier><ID>USH42097AZ05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.197</price><volume
>210394</volume><tradeTime>2020-03-
02T14:12:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.6976</refPx></row></table3><table4>
<row><simpleAvgPx>105.0985</simpleAvgPx><avgPx>105.0985</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>420394</tota



lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.664</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.664</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.001</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>20.001</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>OXY 2.9 
08/15/24</name><identifier><ID>US674599CW33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OXY 3.2 
08/15/26</name><identifier><ID>US674599CR48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENELIM 6  5/8  
09/15/76</name><identifier><ID>XS1014987355</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BCOCPE 5 
08/26/22</name><identifier><ID>USP16260AA28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCP 6  7/8  
09/16/26</name><identifier><ID>USP09646AD58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 4  3/8  
08/06/23</name><identifier><ID>US345397WK59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK 4  5/8  
12/01/23</name><identifier><ID>US21684AAA43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NYRBB 0 
07/31/26</name><identifier><ID>XS2035458350</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BSMXB 4  1/8  
11/09/22</name><identifier><ID>USP1507SAC19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCD 2  5/8  
09/01/29</name><identifier><ID>US58013MFJ80</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 4.45 
06/24/20</name><identifier><ID>US89152UAD46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UKT 2 
07/22/20</name><identifier><ID>GB00BN65R198</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>JPM 3.2 
01/25/23</name><identifier><ID>US46625HJH49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBAAU 4  3/8  
02/25/20</name><identifier><ID>XS0490013801</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HOTGR 3  7/8  
03/20/20</name><identifier><ID>DE000A1TM5X8</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEM 3.7 



03/15/23</name><identifier><ID>US651639AT30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 2  1/4  
08/12/22</name><identifier><ID>USN1453LAA63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 6  1/4  
PERP</name><identifier><ID>XS1107291541</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOSUH Float 
08/22/22</name><identifier><ID>XS2041007217</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLPI 4  7/8  
11/01/20</name><identifier><ID>US361841AD12</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVS 2  5/8  
08/15/24</name><identifier><ID>US126650DE72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 6  3/4  
PERP</name><identifier><ID>XS1107890847</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDPPL 5  1/4  
01/14/21</name><identifier><ID>XS1014868779</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 3  7/8  
09/10/24</name><identifier><ID>US46625HJY71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>447000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WPX 5  1/4  
09/15/24</name><identifier><ID>US98212BAE39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FTR 6  1/4  
09/15/21</name><identifier><ID>US35906AAP30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>47.82</price><volume>2
8692</volume><tradeTime>2020-02-
10T13:50:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>47.841221</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.647</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.647</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>SWPORT 5  1/4  
08/15/24</name><identifier><ID>XS2036838634</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SWPORT 9 



02/15/25</name><identifier><ID>XS2036842230</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ATOSTR 5  7/8  
06/09/24</name><identifier><ID>XS0193945655</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMUS 6  3/8  
03/01/25</name><identifier><ID>US87264AAN54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMUS 6 
03/01/23</name><identifier><ID>US87264AAM71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 4  3/8  
09/11/24</name><identifier><ID>US06738EAC93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFW 2  3/8  
08/25/21</name><identifier><ID>US500769EQ30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.55</price><volume>
15232</volume><tradeTime>2020-02-
06T14:42:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.2675</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>SRENVX 4  1/2  
09/11/44</name><identifier><ID>XS1108784510</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVSAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-
03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.5</price><volume>36
6000</volume><tradeTime>2020-03-
25T16:24:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.50355</refPx></row></table3><table4>
<row><simpleAvgPx>91.495</simpleAvgPx><avgPx>91.495</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>731960</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.707</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.707<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>16.5</medianTimeRequestToQuoteSecs></row></table9



></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CEMEX 5.7 
01/11/25</name><identifier><ID>USP2253TJE03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFQGR 1 
09/12/20</name><identifier><ID>DE000A1ZN7J4</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48999999999999</pri
ce><volume>497450</volume><tradeTime>2020-03-
10T16:43:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.5278</refPx></row></table3><table4><
row><simpleAvgPx>99.5</simpleAvgPx><avgPx>99.5</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>995000</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JCP 5.65 
06/01/20</name><identifier><ID>US708130AD14</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 6 
PERP</name><identifier><ID>US48126HAA86</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>OAS 6  7/8  
03/15/22</name><identifier><ID>US674215AG39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PGILLN 5  5/8  
04/29/20</name><identifier><ID>XS0922301717</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NBR 5 
09/15/20</name><identifier><ID>US629568AV86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXGXR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEZCP 4  1/4  
04/03/22</name><identifier><ID>XS0764313614</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALPEKA 4  1/2  
11/20/22</name><identifier><ID>USP01703AA82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMPCCI 4  1/2  
04/25/22</name><identifier><ID>USP58073AA84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUZANO 5  7/8  
01/23/21</name><identifier><ID>USG8600UAA19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 6  1/4  
10/02/43</name><identifier><ID>US37045VAF76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXPE 4  1/2  
08/15/24</name><identifier><ID>US30212PAJ49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 5 
06/04/42</name><identifier><ID>US50076QAE61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 8.2 
01/15/39</name><identifier><ID>US03523TBF49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 6  1/2  
02/09/40</name><identifier><ID>US50076QAN60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IEP 5  7/8  
02/01/22</name><identifier><ID>US451102BF38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BHP 3  1/4  
11/21/21</name><identifier><ID>US055451AL29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 4.45 
05/15/21</name><identifier><ID>US00206RAX08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>K 4 
12/15/20</name><identifier><ID>US487836BD94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVNVX 4.4 
04/24/20</name><identifier><ID>US66989HAD08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>WFC 4.48 
01/16/24</name><identifier><ID>US949746RE36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FTR 8  1/2  
04/15/20</name><identifier><ID>US35906AAH14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 2.55 
08/15/22</name><identifier><ID>USU2339CDR61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHK 6  1/8  
02/15/21</name><identifier><ID>US165167CG00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUZANO 6 
01/15/29</name><identifier><ID>US86964WAF95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 3.928 
09/15/26</name><identifier><ID>XS1109765005</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>113.4</si
mpleAvgExecutedPx><totalValue>567000</totalValue></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.197</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.19
7</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>405000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>JNJ 2.95 
09/01/20</name><identifier><ID>US478160AW48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 5  3/8  
03/15/20</name><identifier><ID>US38141EA588</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 6.676 
01/15/21</name><identifier><ID>US40429CGD83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BBVASM 4  3/8  
04/10/24</name><identifier><ID>USP16259AK29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RFP 5  7/8  
05/15/23</name><identifier><ID>US76117WAB54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AR 5  3/8  
11/01/21</name><identifier><ID>US03674PAL76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HTZ 7  3/8  
01/15/21</name><identifier><ID>US428040CG21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 3.095 
08/16/49</name><identifier><ID>US30231GAZ54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VRSN 4  5/8  
05/01/23</name><identifier><ID>US92343EAF97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 2.995 
08/16/39</name><identifier><ID>US30231GAY89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>XOM 2.44 
08/16/29</name><identifier><ID>US30231GBE17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 2.275 
08/16/26</name><identifier><ID>US30231GBD34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TGNA 6  3/8  
10/15/23</name><identifier><ID>US364725BE07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>
101750</volume><tradeTime>2020-02-
03T16:48:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.646011</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.647</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.647</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>RRD 6  1/2  
11/15/23</name><identifier><ID>US257867BA88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 6  5/8  
04/01/21</name><identifier><ID>US532716AT46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STX 4  3/4  
06/01/23</name><identifier><ID>US81180WAH43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 7.6 
07/15/37</name><identifier><ID>US532716AN75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNTUS 6  5/8  
05/15/21</name><identifier><ID>US909218AB56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ALDESA 7  1/4  
04/01/21</name><identifier><ID>XS1028959754</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.11</price><volume>9
4110</volume><tradeTime>2020-01-
03T11:18:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.1696</refPx></row><row><startTime>2
020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.25</price><volume>6
12625</volume><tradeTime>2020-01-
03T15:33:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.45835</refPx></row></table3><table4>
<row><simpleAvgPx>94.37</simpleAvgPx><avgPx>94.50687499999999</avgPx><highPx>94.75</hig
hPx><lowPx>94.11</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>1512110</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>650
000</medianFilledVolume><medianOrderedVolume>350000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.669</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.61</price><volume>1
87220</volume><tradeTime>2020-01-
06T10:46:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.325</refPx></row><row><startTime>20
20-01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.75</price><volume>6
63250</volume><tradeTime>2020-01-
06T14:32:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.25895</refPx></row></table3><table4>
<row><simpleAvgPx>94.09399999999999</simpleAvgPx><avgPx>94.301739</avgPx><highPx>94.75
</highPx><lowPx>93.36</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><nu
mExecTrades>5</numExecTrades><totalValue>2168940</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>
500000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.9566</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.19</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.75</price><volume>2
84250</volume><tradeTime>2020-01-
07T13:56:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.8</refPx></row></table3><table4><row
><simpleAvgPx>94.58666700000001</simpleAvgPx><avgPx>94.6275</avgPx><highPx>94.75</highP



x><lowPx>94.26000000000001</lowPx></row></table4><table6><row><numOrdRfq>9</numOrdRf
q><numExecTrades>3</numExecTrades><totalValue>757020</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>300000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.0
77</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.077</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.15000000000001</pri
ce><volume>188300</volume><tradeTime>2020-01-
08T09:56:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.68875</refPx></row><row><startTime>
2020-01-
08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.375</price><volume>
1132500</volume><tradeTime>2020-01-
08T12:47:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.43875</refPx></row><row><startTime>
2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.75</price><volume>2
653000</volume><tradeTime>2020-01-
08T16:12:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.84165</refPx></row></table3><table4>
<row><simpleAvgPx>94.30583300000001</simpleAvgPx><avgPx>94.52309099999999</avgPx><hig
hPx>94.75</highPx><lowPx>94.15000000000001</lowPx></row></table4><table6><row><numOrd
Rfq>12</numOrdRfq><numExecTrades>6</numExecTrades><totalValue>5198770</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>2.627333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8285<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>5.75</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>95.375</
simpleAvgExecutedPx><totalValue>1907500</totalValue></row><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>2850
00</volume><tradeTime>2020-01-
09T13:58:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.63254999999999</refPx></row></table
3><table4><row><simpleAvgPx>95.25</simpleAvgPx><avgPx>95.326087</avgPx><highPx>95.5</hi
ghPx><lowPx>95</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>2192500</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000
000</medianFilledVolume><medianOrderedVolume>650000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.209</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>16.75</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS



ecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.40000000000001</pri
ce><volume>286200</volume><tradeTime>2020-01-
10T10:30:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.985</refPx></row><row><startTime>20
20-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.65000000000001</pri
ce><volume>676550</volume><tradeTime>2020-01-
10T15:34:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.06415</refPx></row></table3><table4>
<row><simpleAvgPx>95.88333299999999</simpleAvgPx><avgPx>96.21363599999999</avgPx><hig
hPx>96.65000000000001</highPx><lowPx>95.40000000000001</lowPx></row></table4><table6><
row><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1058350</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.680333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17.2</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>19
1000</volume><tradeTime>2020-01-
13T14:55:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.20455</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.825</price><volume>
193650</volume><tradeTime>2020-01-
15T11:14:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.49384999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.2</price><volume>19
2400</volume><tradeTime>2020-01-



16T14:48:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.3583</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.125</price><volume>
384500</volume><tradeTime>2020-01-
17T16:21:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.20455</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.59999999999999</pri
ce><volume>458850</volume><tradeTime>2020-01-
22T15:42:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.15904999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.53</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>0.53</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>53</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>53</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.06</price><volume>9
6060</volume><tradeTime>2020-01-
27T10:30:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.98480000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.301</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.301</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>4800
00</volume><tradeTime>2020-02-
03T11:14:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.4058</refPx></row></table3><table6><
row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.603</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.603</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>7</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
0</volume><tradeTime>2020-02-
10T13:25:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.89149999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.5669999999999999</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.5669999999999999</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>12
54500</volume><tradeTime>2020-02-
11T10:41:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.89149999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.578</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.578</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.51000000000001</pri
ce><volume>95510</volume><tradeTime>2020-02-
13T12:53:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.8693</refPx></row><row><startTime>2
020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.75</price><volume>9
5750</volume><tradeTime>2020-02-
13T16:17:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.8693</refPx></row></table3><table4><
row><simpleAvgPx>95.63</simpleAvgPx><avgPx>95.63</avgPx></row></table4><table6><row><nu
mOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>191260</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>4.055</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.055</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.76000000000001</pri
ce><volume>95760</volume><tradeTime>2020-02-
17T14:01:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.3167</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.22</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.22</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.75</price><volume>9
6750</volume><tradeTime>2020-02-
18T14:05:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.55</refPx></row></table3><table6><ro
w><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.529</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.529</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>21.333333</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>7600
00</volume><tradeTime>2020-03-
02T10:48:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.58410000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>63</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>63</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 5  5/8  
10/15/23</name><identifier><ID>US501797AJ37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 6  3/8  
PERP</name><identifier><ID>USH3698DCP71</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 1  5/8  
01/18/22</name><identifier><ID>XS1110430193</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOCGE
N 2  1/2  
09/16/26</name><identifier><ID>XS1110558407</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.7</price><volume>1
140700</volume><tradeTime>2020-02-
10T13:07:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.55605</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row><meanTimeAcceptToExecSecs>0.572</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.572</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>9500
0</volume><tradeTime>2020-03-
25T16:01:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.20314999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.001</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.001</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>F 4  3/4  
01/15/43</name><identifier><ID>US345370CQ17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1845000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>ECOPET 4  1/8  
01/16/25</name><identifier><ID>US279158AK55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACKAF 3  7/8  
09/16/21</name><identifier><ID>XS1109959467</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SDFGR 4  1/8  
12/06/21</name><identifier><ID>XS0997941355</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 6.1 
01/14/42</name><identifier><ID>US404280AM17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 4  1/8  
08/12/20</name><identifier><ID>USG4639DVV48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 6  1/2  
09/14/20</name><identifier><ID>US53947QAA58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STANLN 3  5/8  
11/23/22</name><identifier><ID>XS0858585051</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.556</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.556</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>74</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>74</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ANGSJ 6  1/2  
04/15/40</name><identifier><ID>US03512TAB70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 6  3/8  
PERP</name><identifier><ID>US404280AS86</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY 2.6 
07/15/22</name><identifier><ID>US278642AE34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBIUH 6  3/8  
PERP</name><identifier><ID>XS1111114135</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZJAU 2 
09/18/24</name><identifier><ID>XS1111428402</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.529</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.529</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>DAIGR 3  1/4  
08/01/24</name><identifier><ID>USU2339CBQ07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MMM 2 
06/26/22</name><identifier><ID>US88579YAF88</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 4  1/4  
05/15/23</name><identifier><ID>US37045XAL01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 6.1 
06/10/23</name><identifier><ID>US780097AY76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 7.721 
06/04/38</name><identifier><ID>US87927VAV09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>205000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COP 6  1/2  
02/01/39</name><identifier><ID>US20825CAQ78</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 1  1/8  
09/22/22</name><identifier><ID>XS1112678559</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>640000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>M 4.3 
02/15/43</name><identifier><ID>US55616XAJ63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WPPLN 3  3/4  
09/19/24</name><identifier><ID>US92936MAF41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCOCPE 5  1/4  



09/22/29</name><identifier><ID>USP16236AG98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BKNG 2  3/8  
09/23/24</name><identifier><ID>XS1112850125</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMEGR 5  7/8  
01/31/22</name><identifier><ID>USU31434AC42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALVGR 4  3/8  
PERP</name><identifier><ID>XS0211637839</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFSQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>18</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TELEF
O 5.462 
02/16/21</name><identifier><ID>US87938WAP86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HWM 5  1/8  
10/01/24</name><identifier><ID>US013817AW16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-



30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MMM 2  3/8  
08/26/29</name><identifier><ID>US88579YBJ91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MMM 1  3/4  
02/14/23</name><identifier><ID>US88579YBL48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIL 7  1/4  
PERP</name><identifier><ID>USJ09748AB01</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>SECO 5  1/2  
04/08/44</name><identifier><ID>XS1054250318</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNHI 2  7/8  
09/27/21</name><identifier><ID>XS1114452060</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RIG 
7.35 
12/15/41</name><identifier><ID>US893830AZ29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>S 8  3/4  
03/15/32</name><identifier><ID>US852060AT99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>509500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NFLX 5  3/8  
02/01/21</name><identifier><ID>US64110LAE65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
TRN 4.55 
10/01/24</name><identifier><ID>US896522AH27</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 0  1/8  
09/13/23</name><identifier><ID>CH0488506699</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 6.85 
PERP</name><identifier><ID>XS0165483164</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFGPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDESA 7  7/8  
12/18/20</name><identifier><ID>USP4954WAA82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORAFP 5 
PERP</name><identifier><ID>XS1115498260</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.35</price><volume>
1892950</volume><tradeTime>2020-03-
27T16:35:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>108.76275</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>ORAFP 4 
PERP</name><identifier><ID>XS1115490523</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.64</price><volume>
1066400</volume><tradeTime>2020-01-
15T14:13:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.5038</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAL 4  1/2  
10/01/24</name><identifier><ID>US91889DAB29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54.07</price><volume>7
0291</volume><tradeTime>2020-02-
10T13:51:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>53.367558</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.875</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.875</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>QTELQD 4  1/2  
01/31/43</name><identifier><ID>XS0881740384</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YLLGSP 6.8 
02/27/24</name><identifier><ID>XS2030531938</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MWDP 2  3/4  
10/02/24</name><identifier><ID>FR0012199156</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.45</price><volume>
220900</volume><tradeTime>2020-01-
08T14:05:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.69585</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.225</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.225</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCOR 3  7/8  
PERP</name><identifier><ID>FR0012199123</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBESM 1  7/8  
10/08/24</name><identifier><ID>XS1116408235</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EOANGR 0.35 
02/28/30</name><identifier><ID>XS2047500926</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
HPQ 4  3/8  
09/15/21</name><identifier><ID>US428236BQ57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOTORA 3  1/4  
04/25/21</name><identifier><ID>XS1061029614</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPQ 3  3/4  
12/01/20</name><identifier><ID>US428236BF92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIAC 5.85 
09/01/43</name><identifier><ID>US92553PAU66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWEDA 5  5/8  
PERP</name><identifier><ID>XS2046625765</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 4 
09/04/26</name><identifier><ID>XS0969309847</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SP 0 
11/15/24</name><identifier><ID>US912803BD41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DMXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.696</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.696</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>64</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>64</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>GE 3.15 
09/07/22</name><identifier><ID>US36962G6F61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADSGR 1  1/4  
10/08/21</name><identifier><ID>XS1114155283</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAR 5  1/2  
04/01/23</name><identifier><ID>US053773AV98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>S
ECO 4 
04/08/24</name><identifier><ID>XS1054250235</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VTB 9  1/2  
PERP</name><identifier><ID>XS0810596832</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DAFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>578000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DTV 5.15 
03/15/42</name><identifier><ID>US25459HBG92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICASA 8.9 
02/04/21</name><identifier><ID>USP37149AN42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YPFDAR 8  3/4  
04/04/24</name><identifier><ID>USP989MJAY76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IM 5 



08/10/22</name><identifier><ID>US457153AF18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSANBZ 5 
03/14/23</name><identifier><ID>USL20041AA41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NBR 5.1 
09/15/23</name><identifier><ID>US629568BB14</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>3000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BANBRA 9  1/4  
PERP</name><identifier><ID>USP3772WAC66</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCOPAN 8  1/2  
04/23/20</name><identifier><ID>USP14996AG02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP 2.65 
12/02/22</name><identifier><ID>US025816BD05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITAU 5  1/2  
08/06/22</name><identifier><ID>US46556MAH51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORCL 6  1/2  
04/15/38</name><identifier><ID>US68389XAE58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>VKFP 2  1/4  
09/30/24</name><identifier><ID>FR0012188456</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>3520
00</volume><tradeTime>2020-02-



20T09:49:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.2423</refPx></row><row><startTime>2
020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>90.06</si
mpleAvgExecutedPx><totalValue>90060</totalValue></row></table3><table4><row><simpleAvgPx
>88.35333300000001</simpleAvgPx><avgPx>87.78444399999999</avgPx><highPx>90.06</highPx>
<lowPx>87</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>790060</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</me
dianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.959</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.55</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>12.6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>88.3</si
mpleAvgExecutedPx><totalValue>176600</totalValue></row></table3><table6><row><numOrdRfq
>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.25</price><volume>8
62500</volume><tradeTime>2020-02-
24T16:35:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.20765</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.86</price><volume>8
5860</volume><tradeTime>2020-02-
25T10:23:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.0654</refPx></row><row><startTime>2
020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.5</price><volume>25
6500</volume><tradeTime>2020-02-
25T16:49:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.79275</refPx></row></table3><table4>
<row><simpleAvgPx>85.68000000000001</simpleAvgPx><avgPx>85.59</avgPx></row></table4><t
able6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3423
60</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>



<row><meanTimeAcceptToExecSecs>8.0365</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>8.0365</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>5.666667</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.5</price><volume>75
1500</volume><tradeTime>2020-02-
26T10:59:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.78475</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>62</price><volume>6200
0</volume><tradeTime>2020-03-
10T12:27:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>65.47335</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.5610000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.5610000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DRAGER 0 
PERP</name><identifier><ID>DE0005550719</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>EMXXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>258</price><volume>516
</volume><tradeTime>2020-01-
16T15:51:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>78.001</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>78.001</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RIG 6  1/2  
11/15/20</name><identifier><ID>US893830AY53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>2
0240</volume><tradeTime>2020-02-
10T14:09:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.812614</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>35000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.623</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.623</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable



s><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 1.35 
04/01/30</name><identifier><ID>IT0005383309</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>700
0</volume><tradeTime>2020-01-
21T10:17:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.78045</refPx></row><row><startTime>
2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.791</price><volume>
6985</volume><tradeTime>2020-01-
21T16:55:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.87654999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.8955</simpleAvgPx><avgPx>99.8955</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1398
5.37</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>7000</medianFilledVolume><medianOrderedVolu
me>7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.556</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.556</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>37500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1941000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SRENVX 4  1/4  
PERP</name><identifier><ID>XS2049422343</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TSCOPF 5 
11/21/20</name><identifier><ID>XS0780063235</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UPMFH 7.45 
11/26/27</name><identifier><ID>USX9518SAB44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFW 1  3/8  



08/05/24</name><identifier><ID>US500769JC98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4  1/2  
PERP</name><identifier><ID>FR0012222297</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 5  3/4  
01/24/22</name><identifier><ID>XS0142073419</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 3  7/8  
09/15/21</name><identifier><ID>USU2339CAM02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCOLO 5  1/8  
09/11/22</name><identifier><ID>US05968LAH50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CI 3  3/4  
07/15/23</name><identifier><ID>US125523AF71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TVOYFH 1  1/8  
03/09/26</name><identifier><ID>XS2049419398</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.73</price><volume>
251825</volume><tradeTime>2020-03-
02T11:33:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.93275</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.605</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.605</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORAFP 1  3/8  
09/04/49</name><identifier><ID>FR0013444692</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM 6  1/2  
PERP</name><identifier><ID>US05946KAG67</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOREAN 2 
09/04/22</name><identifier><ID>XS2047474585</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HOTGR 1  1/4  
09/03/31</name><identifier><ID>DE000A2YN2V0</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VPARKI 2  1/8  
04/16/25</name><identifier><ID>FR0012236669</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.9</price><volume>2
17800</volume><tradeTime>2020-01-
20T13:43:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.18265</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.522</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.522</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>Q 2  7/8  
10/16/24</name><identifier><ID>US748149AH49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRWLN 4  5/8  
12/08/23</name><identifier><ID>XS0717069073</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DOFSQ 4  7/8  
11/01/43</name><identifier><ID>US25271CAN20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UCGIM 9  3/8  
PERP</name><identifier><ID>XS0527624059</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table4><row><simpleAvgPx>104.765</simpleAvgPx><avgPx>104.765</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>4190600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolu
me><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.442</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.442</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>35.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FET 6  1/4  
10/01/21</name><identifier><ID>US34984VAB62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LHAGR 0  1/4  
09/06/24</name><identifier><ID>XS2049726990</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDBI 4  1/8  
04/23/20</name><identifier><ID>XS1128264758</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 3.7 
10/23/24</name><identifier><ID>US61761JVL06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 3 
10/08/21</name><identifier><ID>USU07264AF85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TKAGR 1  7/8  
03/06/23</name><identifier><ID>DE000A2YN6V1</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.98</price><volume>
50490</volume><tradeTime>2020-01-
14T13:25:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.88545</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>90000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>5.52</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.52</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.411</price><volume
>101411</volume><tradeTime>2020-01-
20T16:20:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.35975</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>8.250999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.250999
999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.44</price><volume>
20288</volume><tradeTime>2020-01-
24T09:35:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.4069</refPx></row></table3><table4>
<row><simpleAvgPx>101.44</simpleAvgPx><avgPx>101.44</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>45648</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>22500</medianFilledVolume><medianOrderedVolume>20000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>1.7005</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.7005</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec



s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.15</price><volume>
901350</volume><tradeTime>2020-01-
31T10:10:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.0672</refPx></row></table3><table6>
<row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>507000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.211</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.211</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1025000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.206</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.206</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1025000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RABOB
K 3  1/4  
PERP</name><identifier><ID>XS2050933972</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><volume>
203500</volume><tradeTime>2020-02-
26T14:18:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.6088</refPx></row></table3><table4>
<row><simpleAvgPx>101.75</simpleAvgPx><avgPx>101.75</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>407000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>69.925</price><volume>
139850</volume><tradeTime>2020-03-
19T10:20:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>67.31765</refPx></row></table3><table4>
<row><simpleAvgPx>68.41249999999999</simpleAvgPx><avgPx>68.41249999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to



talValue>273650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.678</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.678</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCI 5  3/8  
05/15/24</name><identifier><ID>US817565CB82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAC 4.1 
07/24/23</name><identifier><ID>US06053FAA75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.1</price><volume>3
07377</volume><tradeTime>2020-02-
11T13:38:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.41115</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.015</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.015</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>OMC 3.65 
11/01/24</name><identifier><ID>US681919BA38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VZ 3  1/2  
11/01/24</name><identifier><ID>US92343VCR33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VZ 4.4 
11/01/34</name><identifier><ID>US92343VCQ59</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 5  5/8  
05/20/43</name><identifier><ID>US71647NAA72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEVFP 1  5/8  
PERP</name><identifier><ID>FR0013445335</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BEZLN 5  1/2  
09/10/29</name><identifier><ID>XS2010045438</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDENFP 0 
09/06/24</name><identifier><ID>FR0013444395</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>68.25</price><volume>6
8250</volume><tradeTime>2020-01-
17T16:05:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>67.45693199999999</refPx></row></table
3><table4><row><simpleAvgPx>68.28155</simpleAvgPx><avgPx>68.281209</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1
35103.249053</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>98931.5</medianFilledVolume><median
OrderedVolume>98931.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.7615</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.7615</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11
5.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>115.5</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>68</price><volume>9276
2</volume><tradeTime>2020-01-
20T12:23:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>67.998154</refPx></row></table3><table4
><row><simpleAvgPx>68.15000000000001</simpleAvgPx><avgPx>68.131249</avgPx></row></tabl
e4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>



165229.18</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>121258</medianFilledVolume><medianOrde
redVolume>136416</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.538</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.538</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>47.666667<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>69.2</price><volume>77
72</volume><tradeTime>2020-01-
28T10:01:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>67.642685</refPx></row></table3><table4
><row><simpleAvgPx>69.34999999999999</simpleAvgPx><avgPx>69.226671</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
8534.263999999999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>6164</medianFilledVolume><medi
anOrderedVolume>6164</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IEP 4  3/4  
09/15/24</name><identifier><ID>USU44927AU21</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DIS 1.65 
09/01/22</name><identifier><ID>US254687FJ07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BATSLN 4.758 
09/06/49</name><identifier><ID>US05526DBK00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DIS 1  3/4  
08/30/24</name><identifier><ID>US254687FK79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>9400
00</volume><tradeTime>2020-03-
20T16:01:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.68000000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.553</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
99</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>299</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>DIS Float 
09/01/22</name><identifier><ID>US254687FH41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DHR 1.8 
09/18/49</name><identifier><ID>XS2051149552</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNANA 2  1/8  
09/06/29</name><identifier><ID>US904764BH90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 2.789 
09/06/24</name><identifier><ID>US05526DBG97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WUXIAP 0 
09/17/24</name><identifier><ID>XS2045749798</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table4><row><simpleAvgPx>122.83</simpleAvgPx><avgPx>122.83</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>982640</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><
medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
18+00:00</tradeDate><table4><row><simpleAvgPx>110.32</simpleAvgPx><avgPx>110.32</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>2206400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume>
<medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>INTNED 5  3/4  
PERP</name><identifier><ID>US456837AR44</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 3.215 
09/06/26</name><identifier><ID>US05526DBJ37</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBDBCN 5  3/4  
03/15/22</name><identifier><ID>USC10602AR84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>186000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>7.768</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>7.768</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73999999999999</pri
ce><volume>24935</volume><tradeTime>2020-01-
31T13:23:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.812859</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>62500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.946</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.946</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>256500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
000</volume><tradeTime>2020-02-
10T10:16:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.22438</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestT



oQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>255000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>8
2560</volume><tradeTime>2020-02-
20T15:01:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.004204</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.513</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.513</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CMPCCI 
4  3/8  
05/15/23</name><identifier><ID>USP58072AG71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISCTR 5 
04/30/20</name><identifier><ID>XS1121459074</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 5  3/4  
10/30/24</name><identifier><ID>XS1121908211</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 4  5/8  
04/30/20</name><identifier><ID>XS1121907676</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANBRA 5  7/8  
01/19/23</name><identifier><ID>USP3772WAE23</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMZN 2  1/2  
11/29/22</name><identifier><ID>US023135AJ58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MINGNO 0  1/8  
09/11/26</name><identifier><ID>XS2051032444</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAFP Float 
09/12/23</name><identifier><ID>FR0013446580</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERFFP 2  7/8  
PERP</name><identifier><ID>XS2051471105</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>99</sim
pleAvgExecutedPx><totalValue>99000</totalValue></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>4.803</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.803<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.01</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>16.01</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.59999999999999</pri
ce><volume>542300</volume><tradeTime>2020-01-
06T10:18:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.0526</refPx></row></table3><table4><
row><simpleAvgPx>98.47499999999999</simpleAvgPx><avgPx>98.37254900000001</avgPx><high
Px>98.59999999999999</highPx><lowPx>98.09999999999999</lowPx></row></table4><table6><r
ow><numOrdRfq>5</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>12542500</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>3175000</medianFilledVolume><medianOrderedVolume>5
800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.76275</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.773</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17.4002</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.803</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.803</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.73999999999999</pri
ce><volume>98740</volume><tradeTime>2020-01-
09T14:49:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.2192</refPx></row><row><startTime>2
020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.84</price><volume>9



8840</volume><tradeTime>2020-01-
09T16:44:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.29040000000001</refPx></row></table
3><table4><row><simpleAvgPx>98.79000000000001</simpleAvgPx><avgPx>98.79000000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>197580</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolu
me><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>4.1805</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>4.1805</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-01-10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.84999999999999</pri
ce><volume>395400</volume><tradeTime>2020-01-
10T10:40:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.29855000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>200
000</volume><tradeTime>2020-01-
20T12:44:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.262032</refPx></row></table3><table4
><row><simpleAvgPx>100.2475</simpleAvgPx><avgPx>100.243953</avgPx><highPx>100.5</highPx
><lowPx>100</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrad
es>4</numExecTrades><totalValue>8620980</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2100000<
/medianFilledVolume><medianOrderedVolume>2100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.467</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.725</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>200
000</volume><tradeTime>2020-01-
21T09:33:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.63205000000001</refPx></row><row><
startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.89</price><volume>
201780</volume><tradeTime>2020-01-



21T15:40:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.727</refPx></row></table3><table4><r
ow><simpleAvgPx>100.31125</simpleAvgPx><avgPx>100.260455</avgPx><highPx>100.89</highPx
><lowPx>100</lowPx></row></table4><table6><row><numOrdRfq>9</numOrdRfq><numExecTrad
es>8</numExecTrades><totalValue>13234380</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</
medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.302875</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7615</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>12.666667</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>1
00500</volume><tradeTime>2020-02-
05T09:37:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.56529999999999</refPx></row><row><
startTime>2020-02-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>775
000</volume><tradeTime>2020-02-
05T12:59:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.56285</refPx></row></table3><table4>
<row><simpleAvgPx>100.333333</simpleAvgPx><avgPx>100.102564</avgPx><highPx>100.5</high
Px><lowPx>100</lowPx></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTr
ades>3</numExecTrades><totalValue>976000</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</
medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>11.5835</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>11.5835</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>16.202</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>130
0000</volume><tradeTime>2020-02-
11T14:17:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>99.5591</refPx></row></table3><table4><
row><simpleAvgPx>99.75</simpleAvgPx><avgPx>99.69696999999999</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>32900
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>1650000</medianFilledVolume><medianOrderedVol
ume>1650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.923</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.923</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>7.5</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>7.5</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>150
0000</volume><tradeTime>2020-02-
12T12:03:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.5652</refPx></row></table3><table4><
row><simpleAvgPx>99.825</simpleAvgPx><avgPx>99.825</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2994750</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>800000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>1.3595</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.
3595</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.666667</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>6
98250</volume><tradeTime>2020-02-
20T11:15:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.61855</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.746</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.746</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100



000</volume><tradeTime>2020-02-
24T12:40:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.48875</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.898</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.898</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>14</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>19
30000</volume><tradeTime>2020-03-
10T14:01:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.0478</refPx></row></table3><table4><
row><simpleAvgPx>96.25</simpleAvgPx><avgPx>96.25</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3850000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.867</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.86
7</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>19
30000</volume><tradeTime>2020-03-
11T10:08:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.973</refPx></row><row><startTime>20
20-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>9700
0</volume><tradeTime>2020-03-
11T14:45:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.93980000000001</refPx></row></table
3><table4><row><simpleAvgPx>96.4375</simpleAvgPx><avgPx>96.15476200000001</avgPx><high
Px>97</highPx><lowPx>95.75</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRf
q><numExecTrades>4</numExecTrades><totalValue>4038500</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>1050000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8
26</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.851</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>32.666667</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl



es><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>18
90000</volume><tradeTime>2020-03-
13T15:45:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.68445</refPx></row></table3><table4>
<row><simpleAvgPx>93.625</simpleAvgPx><avgPx>93.625</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3745000</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>20000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.9585</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.9585</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>49</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.01000000000001</pri
ce><volume>1548180</volume><tradeTime>2020-03-
25T14:01:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.074043</refPx></row></table3><table4
><row><simpleAvgPx>88.755</simpleAvgPx><avgPx>88.755</avgPx></row></table4><table6><row
><numOrdRfq>7</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3195180</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1800000</medianFilledVolume><medianOrderedVolume>1800
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>6.695</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>6.695</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GLENLN 0  
5/8  
09/11/24</name><identifier><ID>XS2051397961</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.2</price><volume>29
760</volume><tradeTime>2020-01-
10T10:41:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.26904999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.15000000000001</simpleAvgPx><avgPx>99.15000000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec



Trades><totalValue>59490</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>30000</medianFilledVolum
e><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TTMTIN 5  5/8  
02/01/23</name><identifier><ID>USG50027AE42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 2  1/8  
09/06/29</name><identifier><ID>US191216CM09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPG 2.45 
09/13/29</name><identifier><ID>US828807DF17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
KO 1  3/4  
09/06/24</name><identifier><ID>US191216CL26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPE Float 
03/12/21</name><identifier><ID>US42824CBD02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANTM 2  7/8  
09/15/29</name><identifier><ID>US036752AL74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.05 
09/11/26</name><identifier><ID>US037833DN70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENBL 4.15 
09/15/29</name><identifier><ID>US292480AM22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPE 2  1/4  
04/01/23</name><identifier><ID>US42824CBE84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 2.593 
09/11/25</name><identifier><ID>USH3698DCR38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.2 
09/11/29</name><identifier><ID>US037833DP29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JNJ 5.95 
08/15/37</name><identifier><ID>US478160AN49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 6.95 
03/01/33</name><identifier><ID>US532716AK37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>525000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>167000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TURKTI 4  7/8  
06/19/24</name><identifier><ID>XS1028951264</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SBERRU 5  1/4  
05/23/23</name><identifier><ID>XS0935311240</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IVLTB 4  3/8  
09/12/24</name><identifier><ID>XS2048606375</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KLAC 4.65 
11/01/24</name><identifier><ID>US482480AE03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YASARH 8  7/8  
05/06/20</name><identifier><ID>XS1132450427</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LPTY 0  1/8  



09/13/23</name><identifier><ID>XS2051659915</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table4><row><simpleAvgPx>98.795</simpleAvgPx><avgPx>98.795</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>5927700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume>
<medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.2505</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.2505</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>WDIGR 0  1/2  
09/11/24</name><identifier><ID>DE000A2YNQ58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.48999999999999</pri
ce><volume>87490</volume><tradeTime>2020-01-
02T12:33:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.784012</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.982</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.982</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.75</price><volume>1
85500</volume><tradeTime>2020-01-
13T13:12:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.53230000000001</refPx></row></table



3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.593</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.593</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1
7</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.53</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.53</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>1900
00</volume><tradeTime>2020-01-
28T12:52:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.09375</refPx></row></table3><table4>
<row><simpleAvgPx>95</simpleAvgPx><avgPx>95</avgPx><highPx>95.2</highPx><lowPx>94.8</lo
wPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>4</numExecTr
ades><totalValue>760000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolum
e><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>1.98775</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>1.375</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>19.6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>18
9000</volume><tradeTime>2020-02-
04T13:07:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.77930000000001</refPx></row></table



3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>C 5 
PERP</name><identifier><ID>US172967MG30</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DSMMMM</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 2.301 
10/15/25</name><identifier><ID>US46647PBF27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 2.739 
10/15/30</name><identifier><ID>US46647PBE51</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEM 2.8 
10/01/29</name><identifier><ID>US651639AX42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POWFIN 3  1/4  
09/16/24</name><identifier><ID>XS2049301042</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 6  7/8  
01/26/39</name><identifier><ID>US50076QAR74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFG Float 
03/02/21</name><identifier><ID>US74256MAV90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>540000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PENOMX 4.15 
09/12/29</name><identifier><ID>USP55409AA77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RPVIN 6.45 
09/27/22</name><identifier><ID>USY7278TAF67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENELIM 2.65 
09/10/24</name><identifier><ID>USN30707AM05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KZOKZ 4  7/8  
05/07/25</name><identifier><ID>US48667QAH83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEK 1  5/8  
09/12/21</name><identifier><ID>US870297BV91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STANLN Float 
09/10/22</name><identifier><ID>XS2051669559</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIFP 2  1/4  
09/10/29</name><identifier><ID>USF0183JNQ06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 7.2 
07/18/36</name><identifier><ID>US87927VAR96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
DFS 3.95 
11/06/24</name><identifier><ID>US254709AK45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PM 3  1/4  
11/10/24</name><identifier><ID>US718172BM02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM 5  7/8  



09/13/34</name><identifier><ID>USP16259AN67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNSJ 4.755 
11/11/24</name><identifier><ID>XS1128996425</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIEFP 0 
01/01/25</name><identifier><ID>FR0013444148</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.5</price><volume>15
750</volume><tradeTime>2020-01-
02T11:37:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.4526</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>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.75</price><volume>7
617</volume><tradeTime>2020-01-
10T15:04:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.48016</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.77</price><volume>3
9397</volume><tradeTime>2020-01-
13T16:17:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.62841</refPx></row></table3><table4>
<row><simpleAvgPx>31.745</simpleAvgPx><avgPx>31.745</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>78732.6792</total



Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>124008</medianFilledVolume><medianOrderedVolume>124
008</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.271</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.271</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>31.7</si
mpleAvgExecutedPx><totalValue>15103.465</totalValue></row><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.78</price><volume>1
66351</volume><tradeTime>2020-01-
14T15:59:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>31.62245</refPx></row></table3><table4>
<row><simpleAvgPx>31.7844</simpleAvgPx><avgPx>31.841721</avgPx><highPx>31.922</highPx><
lowPx>31.7</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades
>5</numExecTrades><totalValue>467584.84146</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1392
95</medianFilledVolume><medianOrderedVolume>139295</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.196667</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.046</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>62.333667</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>50</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>32.67</price><volume>8
82</volume><tradeTime>2020-01-
22T15:08:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>32.539421</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>35.2</price><volume>17
60</volume><tradeTime>2020-02-
25T15:19:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>35.214577</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>525</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31</price><volume>3172
8</volume><tradeTime>2020-03-
24T16:11:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>29.961948</refPx></row></table3><table4
><row><simpleAvgPx>31.1</simpleAvgPx><avgPx>31.096545</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>61528.556</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>98931.5</medianFilledVolume><medianOrderedVolume>9
8931.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.2935</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.2935</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>53.5</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>53.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MSCI 5  1/4  
11/15/24</name><identifier><ID>USU5521TAA08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 4 
04/01/25</name><identifier><ID>US37045VAG59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 5.2 



04/01/45</name><identifier><ID>US37045VAJ98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCULC 3  7/8  
01/15/28</name><identifier><ID>USC6900PAF65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELICAP 0 
12/30/22</name><identifier><ID>XS2051856669</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1</price><volume>1
457400</volume><tradeTime>2020-01-
14T13:45:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.1815</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.025</price><volume
>1030250</volume><tradeTime>2020-01-
28T15:07:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.96395</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-



01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.625</price><volume>
996250</volume><tradeTime>2020-03-
11T09:55:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9397</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>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>AGFRNC 4 
03/14/23</name><identifier><ID>XS0603832782</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.554</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.554</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>AXP Float 
PERP</name><identifier><ID>US025816BJ74</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ISRELE 5 



11/12/24</name><identifier><ID>IL0060001943</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MATTER 3  1/8  
09/15/26</name><identifier><ID>XS2052290439</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA 3.941 
PERP</name><identifier><ID>XS1134541306</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.75</price><volume>5
86500</volume><tradeTime>2020-03-
17T10:58:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.5933</refPx></row></table3><table4><
row><simpleAvgPx>98.125</simpleAvgPx><avgPx>98.125</avgPx></row></table4><table6><row><



numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1177500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.867</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.867<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>POHANG 4  1/4  
10/28/20</name><identifier><ID>USY70750AN78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WBA 4.8 
11/18/44</name><identifier><ID>US931427AC23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WBA 3.8 
11/18/24</name><identifier><ID>US931427AH10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WBA 3.3 
11/18/21</name><identifier><ID>US931427AF53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>M 2  7/8  
02/15/23</name><identifier><ID>US55616XAH08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>62500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMGAU 4  1/2  
09/15/27</name><identifier><ID>USQ3919KAM38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLYHO 8  1/8  
11/14/21</name><identifier><ID>XS1132825099</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEB 5  3/4  
PERP</name><identifier><ID>XS1136391643</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BAYNGR 1  1/4  
11/13/23</name><identifier><ID>XS1135309794</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCAMA 2  1/8  
09/16/29</name><identifier><ID>FR0013447125</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFODB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEUGOT 1  1/8  
09/18/29</name><identifier><ID>FR0013447166</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-
02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.22</price><volume>
1503300</volume><tradeTime>2020-02-
27T16:39:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3211</refPx></row></table3><table4>
<row><simpleAvgPx>100.205</simpleAvgPx><avgPx>100.205</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3006150</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>15
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.604</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.604</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.5</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>19.5</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ERA
FP 4  1/2  
11/06/20</name><identifier><ID>FR0011615699</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.18</price><volume>
103180</volume><tradeTime>2020-01-
02T14:56:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.5172</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.03</price><volume>
1030300</volume><tradeTime>2020-02-
04T09:53:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.9264</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>18.683</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>18.683</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table4><row><simpleAvgPx>102.3</simpleAvgPx><avgPx>102.3</avgPx><hi
ghPx>102.3</highPx><lowPx>102.3</lowPx></row></table4><table6><row><numOrdRfq>3</num
OrdRfq><numExecTrades>3</numExecTrades><totalValue>716100</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>1.893333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>27.667</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.15</price><volume>
600900</volume><tradeTime>2020-03-
11T10:56:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.73005000000001</refPx></row><row><
startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>2
01000</volume><tradeTime>2020-03-
11T13:50:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.6969</refPx></row></table3><table4><
row><simpleAvgPx>100.266667</simpleAvgPx><avgPx>100.22</avgPx><highPx>100.5</highPx><lo
wPx>100.15</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>1002200</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</m



edianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.3945</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.3945</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>71.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>71.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>9300
00</volume><tradeTime>2020-03-
16T10:23:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.5527</refPx></row><row><startTime>2
020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>9300
00</volume><tradeTime>2020-03-
16T15:14:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.187</refPx></row><row><startTime>20
20-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92</price><volume>1840
000</volume><tradeTime>2020-03-
16T16:15:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.187</refPx></row></table3><table4><r
ow><simpleAvgPx>92.666667</simpleAvgPx><avgPx>92.5</avgPx><highPx>93</highPx><lowPx>92
</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numEx
ecTrades><totalValue>3700000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilled
Volume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.381667</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.61</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.541</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.541</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-



24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>19
1000</volume><tradeTime>2020-03-
24T11:45:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.9967</refPx></row></table3><table4><
row><simpleAvgPx>94.98</simpleAvgPx><avgPx>94.411575</avgPx><highPx>95.5</highPx><lowPx
>94.13</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>6</
numExecTrades><totalValue>13784090</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>900000</media
nFilledVolume><medianOrderedVolume>900000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.649167</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.582</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>31.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-03-
25+00:00</tradeDate><table4><row><simpleAvgPx>97.25</simpleAvgPx><avgPx>97.266667</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>14590000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7500000</medianFilledVolu
me><medianOrderedVolume>7000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7885</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.7885</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>13.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>19
7000</volume><tradeTime>2020-03-
26T09:59:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.044</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>156</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>156</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.59999999999999</pri
ce><volume>976000</volume><tradeTime>2020-03-
27T10:08:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.70965</refPx></row><row><startTime
>2020-03-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.3</price><volume>18
67700</volume><tradeTime>2020-03-
27T11:32:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.1987</refPx></row></table3><table4><
row><simpleAvgPx>97.95</simpleAvgPx><avgPx>98.058621</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2843700</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1450000</medianFilledVolume><medianOrderedVolume>1450
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><



meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>110</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>110</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HOFP 2  
1/8  
09/23/21</name><identifier><ID>XS1113441080</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.96</price><volume>
102960</volume><tradeTime>2020-01-
07T13:22:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.2652</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.221</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.221</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CQP 4  
1/2  
10/01/29</name><identifier><ID>US16411QAE17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MXCN 5  1/4  
12/15/29</name><identifier><ID>US59151KAL26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DSYFP 0 
09/16/22</name><identifier><ID>FR0013444502</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>100.1</simpleAvgPx><avgPx>100.1</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>7807800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3900000</medianFilledVolume><m
edianOrderedVolume>3900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.7795</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.7795</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>GE 4.35 
11/03/21</name><identifier><ID>XS0273570241</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PAA 3.55 
12/15/29</name><identifier><ID>US72650RBM34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DUK 4  7/8  



PERP</name><identifier><ID>US26441CBG96</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMDMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CQP 4  1/2  
10/01/29</name><identifier><ID>USU16353AC57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADT 4  1/8  
06/15/23</name><identifier><ID>US00101JAH95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JOHLEW 6  1/8  
01/21/25</name><identifier><ID>XS0527985583</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NGCTT 6.05 
01/15/36</name><identifier><ID>USP70809AB71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMY 3  1/4  
11/01/23</name><identifier><ID>US110122AW85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTRUM 3 
09/15/27</name><identifier><ID>XS2052216111</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>19
1000</volume><tradeTime>2020-02-
25T10:53:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.438</refPx></row><row><startTime>20
20-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.65000000000001</pri



ce><volume>191300</volume><tradeTime>2020-02-
25T13:59:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.38605</refPx></row></table3><table4>
<row><simpleAvgPx>95.575</simpleAvgPx><avgPx>95.575</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>382300</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.59999999999999</pri
ce><volume>94600</volume><tradeTime>2020-02-
27T10:50:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.36675</refPx></row></table3><table4>
<row><simpleAvgPx>94.54000000000001</simpleAvgPx><avgPx>94.54000000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>189080</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medi
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>WBA 2  7/8  
11/20/20</name><identifier><ID>XS1138358699</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HYUELE 3 
09/17/24</name><identifier><ID>XS2045892085</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCX 5.4 
11/14/34</name><identifier><ID>US35671DBJ37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FCX 4 
11/14/21</name><identifier><ID>US35671DBH70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCX 4.55 
11/14/24</name><identifier><ID>US35671DBL82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROTHLF 5  1/2  
09/17/29</name><identifier><ID>XS2049622272</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OKB 1  5/8  
09/17/22</name><identifier><ID>US676167BZ12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MATTER 2  5/8  
09/15/24</name><identifier><ID>XS2052286676</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDPPL 0  3/8  
09/16/26</name><identifier><ID>XS2053052895</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>1
00400</volume><tradeTime>2020-01-
24T11:03:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.134</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><



numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MTXG
R 0.05 
03/18/27</name><identifier><ID>DE000A2YPE76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.905</price><volume
>455620</volume><tradeTime>2020-01-
21T16:32:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.08825</refPx></row></table3><table4
><row><simpleAvgPx>113.89</simpleAvgPx><avgPx>113.89</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>911120</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>116.875</price><volume
>350625</volume><tradeTime>2020-02-
10T12:43:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>115.608513</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IHSHLD 7  1/8  
03/18/25</name><identifier><ID>XS2051105778</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 1.8 
01/31/22</name><identifier><ID>IT0005357832</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.29</price><volume>
22503</volume><tradeTime>2020-01-
02T16:34:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.913597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.29</price><volume>
136045</volume><tradeTime>2020-01-
03T16:35:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.958801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.37</price><volume>
30711</volume><tradeTime>2020-01-
06T16:31:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.000893</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.37</price><volume>
6142</volume><tradeTime>2020-01-
07T16:34:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.972946</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.35</price><volume>
149431</volume><tradeTime>2020-01-



08T16:39:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.921097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.35</price><volume>
17399</volume><tradeTime>2020-01-
09T16:56:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.921013</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.33</price><volume>
28652</volume><tradeTime>2020-01-
10T16:42:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.002403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.33</price><volume>
1023</volume><tradeTime>2020-01-
13T16:44:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.988403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
89255</volume><tradeTime>2020-01-
14T16:49:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.249603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
01277</volume><tradeTime>2020-01-
15T16:43:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.405296</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
4322</volume><tradeTime>2020-01-



16T16:46:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.447502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.37</price><volume>
12284</volume><tradeTime>2020-01-
17T16:43:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.958</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>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.37</price><volume>
105441</volume><tradeTime>2020-01-
20T16:41:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.970802</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.37</price><volume>
200645</volume><tradeTime>2020-01-
21T16:36:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.005203</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.36</price><volume>
56298</volume><tradeTime>2020-01-
22T16:57:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.997902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.32</price><volume>
139155</volume><tradeTime>2020-01-
23T16:45:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.968697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.43</price><volume>
72725</volume><tradeTime>2020-01-



24T16:47:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.998199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.46697</price><volu
me>135256</volume><tradeTime>2020-01-
27T16:46:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.027176</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.536396</price><volu
me>113815</volume><tradeTime>2020-01-
28T16:51:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.0979</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.52</price><volume>
295257</volume><tradeTime>2020-01-
29T16:42:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.120796</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.57</price><volume>
90261</volume><tradeTime>2020-01-
30T16:42:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.175301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.539756</price><volu
me>210206</volume><tradeTime>2020-01-
31T16:57:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.204597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.577865</price><volu
me>91294</volume><tradeTime>2020-02-



03T16:35:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.23761</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.55</price><volume>
32816</volume><tradeTime>2020-02-
04T16:44:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.248749</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.498621</price><volu
me>148623</volume><tradeTime>2020-02-
05T17:01:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.237625</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.490775</price><volu
me>132213</volume><tradeTime>2020-02-
06T16:42:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.2397</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.52</price><volume>
27680</volume><tradeTime>2020-02-
07T16:50:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.260101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.52</price><volume>
53310</volume><tradeTime>2020-02-
10T16:53:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.269333</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.523333</price><volu
me>12302</volume><tradeTime>2020-02-



11T16:40:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.284302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.54</price><volume>
30762</volume><tradeTime>2020-02-
12T16:41:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.307503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.55</price><volume>
3046</volume><tradeTime>2020-02-
14T16:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.346497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.93</price><volume>
26761</volume><tradeTime>2020-02-
18T16:37:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.379097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.97</price><volume>
10297</volume><tradeTime>2020-02-
19T16:38:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.502197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.99</price><volume>
115348</volume><tradeTime>2020-02-
20T16:50:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.4925</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.95</price><volume>
143100</volume><tradeTime>2020-02-



21T16:37:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.474197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.89473</price><volu
me>648236</volume><tradeTime>2020-02-
24T16:44:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.456375</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.9</price><volume>1
0290</volume><tradeTime>2020-02-
25T16:55:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.447304</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.345294</price><volu
me>86993</volume><tradeTime>2020-03-
02T16:43:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.546387</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.306667</price><volu
me>46038</volume><tradeTime>2020-03-
03T16:37:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.586304</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.446774</price><volu
me>63517</volume><tradeTime>2020-03-
04T16:57:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.583801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.54</price><volume>
23584</volume><tradeTime>2020-03-



05T16:51:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.612</refPx></row></table3><table4><
row><simpleAvgPx>102.531667</simpleAvgPx><avgPx>102.524879</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>254261.6
99925</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>124000</medianFilledVolume><medianOrdered
Volume>124000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.36</price><volume>
3010</volume><tradeTime>2020-03-
18T16:40:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.336601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.41</price><volume>6
958</volume><tradeTime>2020-03-
19T16:41:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.887299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>SVC 4.95 
10/01/29</name><identifier><ID>US44106MBB72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRPCN 5  1/2  
09/15/79</name><identifier><ID>US89356BAE83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SVC 4.35 
10/01/24</name><identifier><ID>US44106MAZ59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SVC 4  3/4  
10/01/26</name><identifier><ID>US44106MBA99</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PKI 3.3 
09/15/29</name><identifier><ID>US714046AG46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHUGRP 4.15 
09/17/22</name><identifier><ID>XS2049886174</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NTGYSM 4  1/8  
PERP</name><identifier><ID>XS1139494493</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.95</price><volume>2
96850</volume><tradeTime>2020-03-
26T15:51:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.5369</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl



e9><row><meanTimeAcceptToExecSecs>0.844</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.844</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>CNPFP 4 
PERP</name><identifier><ID>FR0012317758</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 1  7/8  
12/04/30</name><identifier><ID>CH0260769440</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>APA 4  3/4  
04/15/43</name><identifier><ID>US037411BA28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JBL 5  5/8  
12/15/20</name><identifier><ID>US466313AF08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GILD 3  1/2  
02/01/25</name><identifier><ID>US375558AZ68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PSX 4  7/8  
11/15/44</name><identifier><ID>US718546AL86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORAFP 1  3/4  
PERP</name><identifier><ID>FR0013447877</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 0 
09/18/22</name><identifier><ID>XS2052961070</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MXCN 5.65 
12/01/44</name><identifier><ID>US59151KAJ79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>47500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KHC 3  3/4  
04/01/30</name><identifier><ID>USU5009LAX83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 1  1/4  
12/01/20</name><identifier><ID>CH0255893049</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOKIA 6  5/8  
05/15/39</name><identifier><ID>US654902AC90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
C 4.3 
11/20/26</name><identifier><ID>US172967JC62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REV 5  3/4  
02/15/21</name><identifier><ID>US761519BD88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOYOTS 2.596 
09/19/24</name><identifier><ID>XS2051061625</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXPE 3  1/4  
02/15/30</name><identifier><ID>USU3010DAG52</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CITADL 4  7/8  
01/15/27</name><identifier><ID>USU1569XAB11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOSUH 4 
09/18/24</name><identifier><ID>XS2052951600</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 4  5/8  
10/01/39</name><identifier><ID>USU5009LAY66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KHC 4  7/8  
10/01/49</name><identifier><ID>USU5009LAZ32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNKEA 5  7/8  
PERP</name><identifier><ID>XS2049804896</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>HST 3  3/8  
12/15/29</name><identifier><ID>US44107TAY29</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MHPSA 6  1/4  
09/19/29</name><identifier><ID>XS2010044894</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6.49 
01/23/27</name><identifier><ID>USP78625DW03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 7.69 
01/23/50</name><identifier><ID>USP78625DY68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASSGEN 4.596 
PERP</name><identifier><ID>XS1140860534</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111</price><volume>333
000</volume><tradeTime>2020-01-
22T15:06:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.96205</refPx></row></table3><table4
><row><simpleAvgPx>111.025</simpleAvgPx><avgPx>111.025</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>666150</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.142</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>1.142</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.055</price><volume
>105055</volume><tradeTime>2020-03-
10T10:40:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.2972</refPx></row></table3><table4>
<row><simpleAvgPx>105.1275</simpleAvgPx><avgPx>105.1275</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>210255</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.893</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.893</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>M 4  
1/2  
12/15/34</name><identifier><ID>US55616XAM92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 2  1/2  
01/15/25</name><identifier><ID>XS2054539627</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 3  3/8  
01/15/28</name><identifier><ID>XS2053846262</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CMCSA 2  7/8  
11/24/20</name><identifier><ID>XS1141970092</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPAIN 5  1/4  
04/06/29</name><identifier><ID>XS0096272355</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXPE 5.95 
08/15/20</name><identifier><ID>US30212PAH82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>APC 6.95 
07/01/24</name><identifier><ID>US492386AU15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMO 2 
04/15/25</name><identifier><ID>XS1142279782</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MERYFP 1.787 
03/31/23</name><identifier><ID>FR0012332203</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 4.032 
PERP</name><identifier><ID>FR0012329845</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.168</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.168</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.2</price><volume>37
2800</volume><tradeTime>2020-03-
25T16:30:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.42915000000001</refPx></row></table
3><table4><row><simpleAvgPx>93.205</simpleAvgPx><avgPx>93.205</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>74564
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolu
me>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>1.1165</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1.1165</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>78.5</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>78.5</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>PEMEX 6  3/8  
01/23/45</name><identifier><ID>US71654QBR20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>S 7  1/8  
06/15/24</name><identifier><ID>US85207UAH86</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 5  1/2  
01/15/28</name><identifier><ID>USF0266LAC03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LEA 5  1/4  
01/15/25</name><identifier><ID>US521865AX34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 7  1/2  
PERP</name><identifier><ID>US251525AN16</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PNLNA 0  5/8  
09/23/26</name><identifier><ID>XS2047619064</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GSK Float 
09/23/21</name><identifier><ID>XS2054626358</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-
03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</pri
ce><volume>880684</volume><tradeTime>2020-03-
25T16:26:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.8104</refPx></row></table3><table4><
row><simpleAvgPx>99.466667</simpleAvgPx><avgPx>99.5</avgPx><highPx>99.59999999999999</



highPx><lowPx>99.40000000000001</lowPx></row></table4><table6><row><numOrdRfq>3</num
OrdRfq><numExecTrades>3</numExecTrades><totalValue>8131140</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>3200000</medianFilledVolume><medianOrderedVolume>3200000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.895667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.792</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>28.666667</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ALVGR 1.301 
09/25/49</name><identifier><ID>DE000A2YPFA1</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 4.7 
09/23/49</name><identifier><ID>US46115HBN61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-
03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.25</price><volume>8
72500</volume><tradeTime>2020-03-
26T17:03:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.502</refPx></row></table3><table4><r
ow><simpleAvgPx>87.255</simpleAvgPx><avgPx>87.255</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1745100</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.6045</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.6045</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DANBNK 
3.001 
09/20/22</name><identifier><ID>US23636BAU35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 4  1/8  
04/15/21</name><identifier><ID>USG0446NAG90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>515
000</volume><tradeTime>2020-01-
23T15:29:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.217796</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>10.745</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>10.745</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>5
12500</volume><tradeTime>2020-01-
24T14:28:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.196198</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1314000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.145</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.145</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.062</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.062</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
0000</volume><tradeTime>2020-03-
25T16:35:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.388802</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>8.771000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>8.771000000000001</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>4.013</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>4.013</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>625000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 4.03 
07/02/20</name><identifier><ID>FR0010896522</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-



05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.34</
simpleAvgExecutedPx><totalValue>32428.8</totalValue></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.207</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.2
07</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ALCSW 3 
09/23/29</name><identifier><ID>USU01386AB44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUMTAK 4 
11/25/21</name><identifier><ID>XS1143085014</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>S 7  7/8  
09/15/23</name><identifier><ID>US85207UAF21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ELMTIA 5  1/2  
01/15/25</name><identifier><ID>USP3713LAA63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GRUMAB 4  7/8  
12/01/24</name><identifier><ID>USP4948KAD74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MGM 6 
03/15/23</name><identifier><ID>US552953CC35</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBIAV 0  3/8  
09/25/26</name><identifier><ID>XS2055627538</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>HTOGA 0  7/8  
09/24/26</name><identifier><ID>XS2055106137</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MONTE 3  5/8  
09/24/24</name><identifier><ID>XS2055091784</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MBKPW 2 
11/26/21</name><identifier><ID>XS1143974159</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CABKSM 0  5/8  
10/01/24</name><identifier><ID>XS2055758804</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BANVOR 4  1/2  
09/24/24</name><identifier><ID>XS2055749720</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANVOR 4 
09/24/22</name><identifier><ID>XS2055651082</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 2  7/8  
PERP</name><identifier><ID>XS2056371334</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UBIFP 0 
09/24/24</name><identifier><ID>FR0013448412</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AZ
UPOE 5.65 
12/24/24</name><identifier><ID>USV04008AA29</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STX 5  3/4  
12/01/34</name><identifier><ID>US81180WAN11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>COSICE 6  3/8  
05/15/43</name><identifier><ID>USP56226AQ94</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ISATLN 6  3/4  
10/01/26</name><identifier><ID>USL2000XAA83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FLYFP 1  7/8  
11/26/21</name><identifier><ID>FR0012346856</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.88</price><volume>
205760</volume><tradeTime>2020-01-
20T09:35:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.93095</refPx></row></table3><table4
><row><simpleAvgPx>102.94</simpleAvgPx><avgPx>102.94</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>411760</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.5525</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
5525</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>15.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NAGO
YA 0 
12/11/24</name><identifier><ID>XS1138495509</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>JPY</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-
02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.795</price><volume
>34138500</volume><tradeTime>2020-02-
18T16:09:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>113.707397</refPx></row></table3><table
4><row><simpleAvgPx>113.78</simpleAvgPx><avgPx>113.78</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>68268000</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>30000000</medianFilledVolume><medianOrderedVolume>
30000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.645</price><volume
>106645000</volume><tradeTime>2020-03-
16T11:04:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.906982</refPx></row></table3><table
4><row><simpleAvgPx>106.665</simpleAvgPx><avgPx>106.665</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>213330000</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>100000000</medianFilledVolume><medianOrderedVolu
me>100000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>JEF 5  1/8  
01/20/23</name><identifier><ID>US472319AL69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOCOM 3  5/8  
10/03/26</name><identifier><ID>XS1115459528</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IRSAAR 11  1/2  
07/20/20</name><identifier><ID>USP5880CAB65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JINJII 1 
09/25/24</name><identifier><ID>XS2050910418</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-
02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.03</price><volume>
400120</volume><tradeTime>2020-02-
14T15:32:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0998</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.519</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.519</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>28.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>28.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>UBIIM 1.55 
02/28/22</name><identifier><ID>IT0005360083</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.98</price><volume>
58128</volume><tradeTime>2020-01-
03T16:35:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.261398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.07</price><volume>
34703</volume><tradeTime>2020-01-
07T16:34:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.311394</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.05</price><volume>
31635</volume><tradeTime>2020-01-
08T16:39:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.14193</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.563</price><volume
>852298</volume><tradeTime>2020-01-
10T14:39:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.242798</refPx></row><row><startTim
e>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.033226</price><volu
me>126521</volume><tradeTime>2020-01-
10T16:42:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.242798</refPx></row></table3><table
4><row><simpleAvgPx>102.298113</simpleAvgPx><avgPx>102.494213</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9788
19.729992</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>477500</medianFilledVolume><medianOrde
redVolume>477500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.021667</price><volu
me>91819</volume><tradeTime>2020-01-
13T16:44:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.258804</refPx></row></table3><table
4><row><simpleAvgPx>102.015833</simpleAvgPx><avgPx>102.01875</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>12242
2.50003</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>60000</medianFilledVolume><medianOrdered
Volume>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>652
80</volume><tradeTime>2020-01-
15T16:43:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3265</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.02</price><volume>
40808</volume><tradeTime>2020-01-
16T16:46:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.327499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.08</price><volume>
30624</volume><tradeTime>2020-01-
20T16:41:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1175</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.08</price><volume>
63289</volume><tradeTime>2020-01-
21T16:36:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3694</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.08</price><volume>
54102</volume><tradeTime>2020-01-
22T16:57:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.334099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.04</price><volume>
40816</volume><tradeTime>2020-01-
23T16:45:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.313301</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.16</price><volume>
83771</volume><tradeTime>2020-01-
24T16:47:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.342102</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.2</price><volume>1
0220</volume><tradeTime>2020-01-
27T16:46:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.358894</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
10225</volume><tradeTime>2020-01-
28T16:51:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.442802</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
30675</volume><tradeTime>2020-01-
29T16:42:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.458603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.31</price><volume>
1023</volume><tradeTime>2020-01-
30T16:42:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.485901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.27</price><volume>
17385</volume><tradeTime>2020-01-
31T16:57:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.527901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.32</price><volume>
66508</volume><tradeTime>2020-02-
03T16:36:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.537834</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>3
0690</volume><tradeTime>2020-02-
04T16:44:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.5569</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
123722</volume><tradeTime>2020-02-
05T17:02:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.558136</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
1022</volume><tradeTime>2020-02-
06T16:41:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.559402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.28</price><volume>
35798</volume><tradeTime>2020-02-
07T16:50:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.569504</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.281579</price><volu
me>97167</volume><tradeTime>2020-02-
10T16:53:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.571327</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.614286</price><volu
me>71829</volume><tradeTime>2020-02-
18T16:37:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.626701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.77</price><volume>
26720</volume><tradeTime>2020-02-
19T16:38:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.877899</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.79</price><volume>
226138</volume><tradeTime>2020-02-
20T16:50:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.906998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.75</price><volume>
188032</volume><tradeTime>2020-02-
21T16:37:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.923599</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.702727</price><volu
me>564865</volume><tradeTime>2020-02-
24T16:44:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.907379</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.67</price><volume>
10267</volume><tradeTime>2020-02-
25T16:55:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.8871</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.499222</price><volu
me>184498</volume><tradeTime>2020-02-
28T16:43:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.695099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.14</price><volume>
10214</volume><tradeTime>2020-03-
02T16:43:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.570236</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.056441</price><volu
me>60213</volume><tradeTime>2020-03-
03T16:38:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.574402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.220769</price><volu
me>106309</volume><tradeTime>2020-03-
04T16:57:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.636299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.329249</price><volu
me>177029</volume><tradeTime>2020-03-
05T16:52:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.738899</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>AIRFP 2.7 
04/17/23</name><identifier><ID>USN2823BBD21</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BACR 6  3/8  
PERP</name><identifier><ID>XS2049810356</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFJPR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEXLN 6  5/8  
06/17/20</name><identifier><ID>XS0518274815</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OXY 4.85 
03/15/21</name><identifier><ID>US674599CZ63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTULN 4  1/8  
12/06/23</name><identifier><ID>XS0994934965</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.8</price><volume>36
7200</volume><tradeTime>2020-02-
26T14:05:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.03449999999999</refPx></row></table
3><table4><row><simpleAvgPx>91.73650000000001</simpleAvgPx><avgPx>91.73650000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>733892</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolu
me><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>TSCOPR 5.744 



04/13/40</name><identifier><ID>XS0512401976</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0203470157</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>5880
</volume><tradeTime>2020-01-
09T10:40:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.7186</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.23</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.23</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>5950
00</volume><tradeTime>2020-01-
16T10:41:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.14695</refPx></row><row><startTime>
2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.59999999999999</pri
ce><volume>995528</volume><tradeTime>2020-01-
16T14:17:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.22685</refPx></row><row><startTime>
2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.375</price><volume>
213437</volume><tradeTime>2020-01-
16T15:49:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.2269</refPx></row></table3><table4><
row><simpleAvgPx>85.435</simpleAvgPx><avgPx>85.444515</avgPx><highPx>85.59999999999999
</highPx><lowPx>85</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numE
xecTrades>5</numExecTrades><totalValue>2617165.5</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7
00000</medianFilledVolume><medianOrderedVolume>700000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.73240000
00000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.654</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>4</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.75</price><volume>8
4750</volume><tradeTime>2020-02-
07T11:13:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.36875000000001</refPx></row></table
3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.623</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.623</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>10.333333</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table4><row><simpleAvgPx>80.995</simpleAvgPx><avgPx>80.995</avgPx>
</row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>4859700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume>
<medianOrderedVolume>1530000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-
03+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>111000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>589000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>72.5</price><volume>79
7500</volume><tradeTime>2020-03-
10T09:52:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>74.5</refPx></row></table3><table6><row



><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>80000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.
768</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.768</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0179060974</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.19</price><volume>1
00659</volume><tradeTime>2020-01-
03T11:23:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.9127</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.546</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.546</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.84</price><volume>2
9344</volume><tradeTime>2020-01-
07T12:13:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.05295</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.887</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.887</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>18500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87</price><volume>4350
00</volume><tradeTime>2020-02-
12T11:14:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.41070000000001</refPx></row></table
3><table4><row><simpleAvgPx>86.965</simpleAvgPx><avgPx>86.965</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>86965
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolu
me>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.26000000000001</pri
ce><volume>172520</volume><tradeTime>2020-02-
14T14:26:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.571</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.73999999999999</pri
ce><volume>112762</volume><tradeTime>2020-02-
17T15:27:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.55249999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>9.569000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.
569000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table4><row><simpleAvgPx>81.995</simpleAvgPx><avgPx>81.995</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>3279800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume>
<medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-
05+00:00</tradeDate><table4><row><simpleAvgPx>83</simpleAvgPx><avgPx>83</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>106240</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>64000</medianFilledVolume><medianOr
deredVolume>64000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>21000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>46500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>54000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEM 3  1/2  
03/15/22</name><identifier><ID>US651639AN69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YUKSEL 9  1/2  
11/10/15</name><identifier><ID>XS0558618384</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOTORA 6  3/4  
04/05/21</name><identifier><ID>USG9400PAA24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0188935174</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
40900</volume><tradeTime>2020-02-
05T11:11:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.39805</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.4</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.4</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>1
026000</volume><tradeTime>2020-02-
26T14:39:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.58285</refPx></row></table3><table4
><row><simpleAvgPx>103.05</simpleAvgPx><avgPx>103.060547</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2110680</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1024000</medianFilledVolume><medianOrderedVolume>
1024000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.001</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>31.001</medianTimeRequestToQuoteSecs></row><



/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>103
0000</volume><tradeTime>2020-03-
03T10:07:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.6686</refPx></row></table3><table4>
<row><simpleAvgPx>102.5</simpleAvgPx><avgPx>102.5</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2050000</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.965</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.9
65</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>795500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.99</price><volume>
101990</volume><tradeTime>2020-03-
17T15:56:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9375</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>9.102</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>9.102</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AEGON 1.425 
PERP</name><identifier><ID>NL0000121416</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFSPR</ID><IDType>CFI</IDType></classification><currency>NLG</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>76.05</price><volume>4
9432</volume><tradeTime>2020-03-
16T10:36:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.244095</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>AIRBR 6  3/4  
05/09/19</name><identifier><ID>XS1051719786</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.78</price><volume>17
80</volume><tradeTime>2020-01-
23T09:57:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>2.494</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>4.411</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>4.411</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>21000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BNP 6  1/4  
PERP</name><identifier><ID>FR0010239368</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>6000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.467</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.467</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>AEGON Float 
PERP</name><identifier><ID>NL0000116168</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFSPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.721</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.721</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>138500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.90000000000001</pri
ce><volume>331600</volume><tradeTime>2020-01-
09T14:41:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.94345</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>325000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.27</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.27</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.86</price><volume>6
7088</volume><tradeTime>2020-01-
15T16:34:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.8699</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><medianTimeAccept
ToExecSecs>0.349</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.34</price><volume>1
00008</volume><tradeTime>2020-01-
29T12:50:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.61235000000001</refPx></row></table
3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>3.9</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.9</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.06</price><volume>3
4424</volume><tradeTime>2020-01-
31T16:00:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>85.38365</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>220000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.46</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.46</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>460000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>44000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.25</price><volume>4
06250</volume><tradeTime>2020-03-
03T16:22:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.6514</refPx></row></table3><table6><
row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.368</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.368</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>4498.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>4498.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>242500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>180000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>AEGON 1.506 
PERP</name><identifier><ID>NL0000120004</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>NLG</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.16</price><volume>9
616</volume><tradeTime>2020-02-
14T15:56:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.129013</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>HEIANA 2  3/4  
04/01/23</name><identifier><ID>USN39427AQ76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED Float 
PERP</name><identifier><ID>NL0000113587</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.63</price><volume>6
0641</volume><tradeTime>2020-01-
08T09:46:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.7171</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>85000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
2.095</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.095</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.75</price><volume>1



40838</volume><tradeTime>2020-01-
09T10:00:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.711</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>140250</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>9.026</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.026</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.40000000000001</pri
ce><volume>1136005</volume><tradeTime>2020-01-
15T11:16:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.18644999999999</refPx></row><row><
startTime>2020-01-
15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89</price><volume>1130
923</volume><tradeTime>2020-01-
15T12:09:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.18644999999999</refPx></row></table
3><table4><row><simpleAvgPx>89.2</simpleAvgPx><avgPx>89.2</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2266928.8<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>1270700</medianFilledVolume><medianOrderedVolume
>1270700</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.782</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.782</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>84.5</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>84.5</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.06</price><volume>8
7060</volume><tradeTime>2020-02-
10T12:44:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.39585</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.729</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.729</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.01000000000001</pri
ce><volume>88010</volume><tradeTime>2020-02-
13T13:45:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>88.36445000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.408</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>3.408</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>154500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>117500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>63.5</price><volume>12
7000</volume><tradeTime>2020-03-
26T15:35:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>72.728493</refPx></row></table3><table4
><row><simpleAvgPx>65</simpleAvgPx><avgPx>65</avgPx></row></table4><table6><row><numO
rdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>260000</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.985</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.985</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BRASKM 7  3/8  
PERP</name><identifier><ID>USG1315RAC54</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 6  1/2  
PERP</name><identifier><ID>FR0010477125</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>58000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>78000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HEIANA 3.4 
04/01/22</name><identifier><ID>USN39427AK07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNPFP Float 
PERP</name><identifier><ID>FR0010093328</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.98999999999999</pri
ce><volume>1229850</volume><tradeTime>2020-03-
02T14:43:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.5625</refPx></row></table3><table4><
row><simpleAvgPx>81.995</simpleAvgPx><avgPx>81.995</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2459850</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>150000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>155000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RDSALN 
2  1/4  
01/06/23</name><identifier><ID>US822582AV48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RCKMRS 8  7/8  
06/11/18</name><identifier><ID>DE000A1TNA39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MOLNLY 1  1/2  
02/28/22</name><identifier><ID>XS1137512668</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-
01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.98</price><volume>
139023</volume><tradeTime>2020-01-
21T10:40:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.91335</refPx></row></table3><table4
><row><simpleAvgPx>102.95</simpleAvgPx><avgPx>102.944179</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>344863</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>167500</medianFilledVolume><medianOrderedVolume>16



7500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.526</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.526</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.005</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>23.005</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEUGOT 5  3/4  
04/04/21</name><identifier><ID>USF0819HE459</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ODBR 7  1/2  
PERP</name><identifier><ID>USG6710EAF72</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFGQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRLOG Float 
PERP</name><identifier><ID>FR0010301713</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table4><row><simpleAvgPx>84.75</simpleAvgPx><avgPx>84.75</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>169500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><me
dianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></



table6><table9><row><meanTimeAcceptToExecSecs>0.8585</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.8585</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>ARYNSW 6.82 
PERP</name><identifier><ID>XS1134780557</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.45</price><volume>4
82250</volume><tradeTime>2020-01-
13T12:29:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.5926</refPx></row><row><startTime>2
020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>96.6500
0000000001</simpleAvgExecutedPx><totalValue>483250</totalValue></row></table3><table4><ro
w><simpleAvgPx>96.90000000000001</simpleAvgPx><avgPx>96.90000000000001</avgPx><highPx
>97.5</highPx><lowPx>96.45</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq
><numExecTrades>4</numExecTrades><totalValue>1938000</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.80
425</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7885</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>30.75</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>29.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BID 7  
3/8  
10/15/27</name><identifier><ID>USU83574AD26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.15</price><volume>
515750</volume><tradeTime>2020-02-
26T14:22:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.663231</refPx></row></table3><table
4><row><simpleAvgPx>103.07</simpleAvgPx><avgPx>103.07</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1030700</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACHMEA 4  5/8  
PERP</name><identifier><ID>XS2056490423</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LBBW 0  3/8  
09/30/27</name><identifier><ID>DE000LB2CNE0</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WMT 2.95 
09/24/49</name><identifier><ID>US931142EP44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PYPL 2.65 
10/01/26</name><identifier><ID>US70450YAD58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW Float 
09/24/21</name><identifier><ID>USU9273ACS25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 2.7 
09/26/22</name><identifier><ID>USU9273ACV53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 3.2 
09/26/26</name><identifier><ID>USU9273ACX10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HILOHO 8  1/4  
09/26/22</name><identifier><ID>XS2016067303</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CQLGST 4.3 
09/26/24</name><identifier><ID>XS2050594238</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP Float 
PERP</name><identifier><ID>USF22797FJ25</ID><IDType>ISIN</IDType></identifier><classification
><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MEGCN 6  3/8  
01/30/23</name><identifier><ID>USC54294AB67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PMOLN 6  1/2  
05/31/21</name><identifier><ID>XS0997703250</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXCR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>COFP 3.58 
02/07/25</name><identifier><ID>FR0012369122</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WDIGR 0  1/2  
10/02/24</name><identifier><ID>XS2055754217</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEN 5  3/8  
12/15/24</name><identifier><ID>US88037EAJ01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP 3  5/8  
12/05/24</name><identifier><ID>US025816BK48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SLOVEN 5  1/4  
02/18/24</name><identifier><ID>XS0982709221</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OCPMR 6  7/8  
04/25/44</name><identifier><ID>XS1061043367</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VLVY 4.85 
03/10/78</name><identifier><ID>XS1150695192</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VLVY 4.2 
06/10/75</name><identifier><ID>XS1150673892</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AJECBV 6  1/2  
05/14/22</name><identifier><ID>USN01766AA73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QVCN 5.45 
08/15/34</name><identifier><ID>US747262AW35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WU 6.2 
11/17/36</name><identifier><ID>US959802AH24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INFRAB 12 
10/01/24</name><identifier><ID>USQ4935RAA25</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASSGEN 2.124 
10/01/30</name><identifier><ID>XS2056491587</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CACENR 1  1/8  
09/27/24</name><identifier><ID>XS2056427730</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CGB 3.38 
11/21/24</name><identifier><ID>HK0000224441</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>CNY</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.066</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.066</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>BACRED 5  3/4  
04/18/23</name><identifier><ID>IT0004917842</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.129302</price><volu
me>49075</volume><tradeTime>2020-01-
02T16:34:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.2695</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.31</price><volume>
11431</volume><tradeTime>2020-01-
03T16:35:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.3032</refPx></row></table3><table4>
<row><simpleAvgPx>114.32</simpleAvgPx><avgPx>114.321304</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>26293.9</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>11500</medianFilledVolume><medianOrderedVolume>115
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.31</price><volume>
5715</volume><tradeTime>2020-01-
06T16:31:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.3274</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.06</price><volume>
53608</volume><tradeTime>2020-01-
10T16:42:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.21135</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.987368</price><volu
me>108287</volume><tradeTime>2020-01-
13T16:45:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.1528</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.989412</price><volu
me>58134</volume><tradeTime>2020-01-
14T16:49:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.12345</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.06</price><volume>
57030</volume><tradeTime>2020-01-
15T16:43:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>114.0981</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.03</price><volume>
11403</volume><tradeTime>2020-01-
16T16:46:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.16705</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.8025</price><volum
e>45521</volume><tradeTime>2020-01-
20T16:41:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.12965</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.89</price><volume>
22778</volume><tradeTime>2020-01-
21T16:37:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.10905</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.75</price><volume>
39812</volume><tradeTime>2020-01-
22T16:57:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.09</refPx></row></table3><table4><r
ow><simpleAvgPx>113.776055</simpleAvgPx><avgPx>113.794901</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>287901.1
00018</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>126500</medianFilledVolume><medianOrdered
Volume>126500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table4><row><simpleAvgPx>113.994379</simpleAvgPx><avgPx>114.04307
4</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>1042353.70012</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>457000</media
nFilledVolume><medianOrderedVolume>457000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.842</price><volume
>28460</volume><tradeTime>2020-01-



24T16:48:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.06035</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.903623</price><volu
me>78593</volume><tradeTime>2020-01-
27T16:47:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.14525</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.057692</price><volu
me>148274</volume><tradeTime>2020-01-
28T16:52:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.11975</refPx></row></table3><table4
><row><simpleAvgPx>114.06317</simpleAvgPx><avgPx>114.06012</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>190480.3
99972</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>83500</medianFilledVolume><medianOrderedV
olume>83500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table4><row><simpleAvgPx>114.050409</simpleAvgPx><avgPx>114.04023
5</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>776614.000227</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>340500</media
nFilledVolume><medianOrderedVolume>340500</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.978824</price><volu
me>19376</volume><tradeTime>2020-01-
30T16:42:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.18395</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.92</price><volume>
162905</volume><tradeTime>2020-02-
03T16:36:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.14455</refPx></row></table3><table4
><row><simpleAvgPx>113.91</simpleAvgPx><avgPx>113.918217</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>178851.6</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>78500</medianFilledVolume><medianOrderedVolume>78
500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><



/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.007677</price><volu
me>176711</volume><tradeTime>2020-02-
04T16:44:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.1496</refPx></row></table3><table4>
<row><simpleAvgPx>114.128839</simpleAvgPx><avgPx>114.192656</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>747961.
89997</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>327500</medianFilledVolume><medianOrdered
Volume>327500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.238758</price><volu
me>174785</volume><tradeTime>2020-02-
05T17:02:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.14075</refPx></row></table3><table4
><row><simpleAvgPx>114.236522</simpleAvgPx><avgPx>114.238383</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>19077
8.100044</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>83500</medianFilledVolume><medianOrder
edVolume>83500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.29</price><volume>
57145</volume><tradeTime>2020-02-
06T16:42:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.20345</refPx></row></table3><table4
><row><simpleAvgPx>114.290466</simpleAvgPx><avgPx>114.290786</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>36344
4.699904</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>159000</medianFilledVolume><medianOrde
redVolume>159000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.160588</price><volu
me>19407</volume><tradeTime>2020-02-
07T16:47:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.15765</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.9</price><volume>1
139</volume><tradeTime>2020-02-
10T16:53:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.19265</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.42</price><volume>
125862</volume><tradeTime>2020-02-
13T13:37:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.38845</refPx></row><row><startTime
>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.23</price><volume>
1142</volume><tradeTime>2020-02-
13T16:41:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.3522</refPx></row></table3><table4>
<row><simpleAvgPx>114.336667</simpleAvgPx><avgPx>114.398284</avgPx><highPx>114.42</hig
hPx><lowPx>114.23</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>193333.1</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>58
000</medianFilledVolume><medianOrderedVolume>36500</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.234</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>2.234</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.25</price><volume>
51412</volume><tradeTime>2020-02-
14T16:41:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.3658</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.08</price><volume>
73011</volume><tradeTime>2020-02-
17T16:36:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.38385</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.645833</price><volu
me>137574</volume><tradeTime>2020-02-
20T16:50:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.4239</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.16483</price><volu
me>167822</volume><tradeTime>2020-02-



24T16:43:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.6588</refPx></row></table3><table4>
<row><simpleAvgPx>114.149082</simpleAvgPx><avgPx>114.149082</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>335598.
299904</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>147000</medianFilledVolume><medianOrdere
dVolume>147000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.076842</price><volu
me>21674</volume><tradeTime>2020-02-
25T16:56:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.65835</refPx></row></table3><table4
><row><simpleAvgPx>114.288421</simpleAvgPx><avgPx>114.288421</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>43429.
599999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>19000</medianFilledVolume><medianOrdered
Volume>19000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.16</price><volume>
10184</volume><tradeTime>2020-02-
27T16:42:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.64805</refPx></row></table3><table4
><row><simpleAvgPx>113.33</simpleAvgPx><avgPx>113.33</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20399.4</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>9000</medianFilledVolume><medianOrderedVolume>9000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.71</price><volume>
11171</volume><tradeTime>2020-02-
28T16:43:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>113.8808</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.554394</price><volu
me>148571</volume><tradeTime>2020-03-
02T16:43:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.3963</refPx></row></table3><table4>
<row><simpleAvgPx>112.727925</simpleAvgPx><avgPx>112.706511</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>264860.
299937</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>117500</medianFilledVolume><medianOrdere
dVolume>117500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.1</price><volume>1
1410</volume><tradeTime>2020-03-
03T16:38:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>114.11885</refPx></row></table3><table4
><row><simpleAvgPx>113.494082</simpleAvgPx><avgPx>113.093559</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>66725.
200017</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>29500</medianFilledVolume><medianOrdered
Volume>29500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.453125</price><volu
me>51577</volume><tradeTime>2020-03-
09T16:48:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.5409</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.13</price><volume>
10613</volume><tradeTime>2020-03-
10T16:36:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.455315</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.77093</price><volu
me>93542</volume><tradeTime>2020-03-
11T16:53:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.214798</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.82</price><volume>
8465</volume><tradeTime>2020-03-
19T16:41:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>111.58915</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>HENKEL 1  1/4  
09/30/26</name><identifier><ID>XS2057835808</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 4  1/8  
12/15/26</name><identifier><ID>US46625HJZ47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WMT 4  1/4  
04/15/21</name><identifier><ID>US931142DD23</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RDSALN 2  3/8  
08/21/22</name><identifier><ID>US822582AS19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>86000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
JSTLIN 5  3/8  
04/04/25</name><identifier><ID>XS2049728004</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRKGR 2  5/8  
12/12/74</name><identifier><ID>XS1152338072</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>619500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>609000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MRKGR 3  3/8  
12/12/74</name><identifier><ID>XS1152343668</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>TWTR 1 
09/15/21</name><identifier><ID>US90184LAD47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>96.84999999999999</simpleAvgPx><avgPx>96
.84999999999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>5811000</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000
000</medianFilledVolume><medianOrderedVolume>3000000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.735</price><volume>
113419</volume><tradeTime>2020-03-
20T16:58:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.316498</refPx></row></table3><table4
><row><simpleAvgPx>93.75</simpleAvgPx><avgPx>93.75</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>226875</totalValue
><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>121000</medianFilledVolume><medianOrderedVolume>121000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>OMC 3  
5/8  
05/01/22</name><identifier><ID>US681919AZ97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMO 2.6 
10/01/29</name><identifier><ID>US883556BZ47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANZ 4  1/2  
03/19/24</name><identifier><ID>USQ0426RNB07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELISGP 1  5/8  
04/03/28</name><identifier><ID>FR0013449998</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMO 1  7/8  
10/01/49</name><identifier><ID>XS2058557344</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DPWDU 4.7 
09/30/49</name><identifier><ID>XS2056719359</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PUBFP 1  1/8  
12/16/21</name><identifier><ID>FR0012384634</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.04</price><volume>
510200</volume><tradeTime>2020-01-
24T14:14:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9419</refPx></row></table3><table4>
<row><simpleAvgPx>102.07</simpleAvgPx><avgPx>102.07</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1020700</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.834</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8
34</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ELISGP 1 
04/03/25</name><identifier><ID>FR0013449972</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.59999999999999</pri
ce><volume>418000</volume><tradeTime>2020-03-
27T14:15:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.3293</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><instrumentRtsTables><table2>
<name>SOGESA 4  1/8  
PERP</name><identifier><ID>FR0012383982</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPVIT 4  3/4  
PERP</name><identifier><ID>XS1156024116</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table4><row><simpleAvgPx>90.705</simpleAvgPx><avgPx>90.705</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>1814100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume>
<medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.9465</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.9465</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>28.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ISPIM 5 
10/17/20</name><identifier><ID>IT0004960669</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.64</price><volume>
41456</volume><tradeTime>2020-01-
02T16:34:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.58</price><volume>
41432</volume><tradeTime>2020-01-
08T16:39:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.51</price><volume>
41404</volume><tradeTime>2020-01-
14T16:49:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.
555</simpleAvgPx><avgPx>103.582</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>207164</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.485</price><volume
>41394</volume><tradeTime>2020-01-
15T16:43:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.47</price><volume>
144858</volume><tradeTime>2020-01-
16T16:46:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.44</price><volume>
20688</volume><tradeTime>2020-01-
20T16:41:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.425</price><volume
>41370</volume><tradeTime>2020-01-
21T16:36:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.49</price><volume>
248376</volume><tradeTime>2020-01-
22T16:57:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.35</price><volume>
82680</volume><tradeTime>2020-01-
27T16:46:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.35</price><volume>
20670</volume><tradeTime>2020-01-
28T16:51:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.31</price><volume>
351254</volume><tradeTime>2020-01-
29T16:42:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.31</price><volume>
61986</volume><tradeTime>2020-01-
30T16:42:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume>4
1320</volume><tradeTime>2020-01-
31T16:57:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.27</price><volume>
41308</volume><tradeTime>2020-02-
03T16:36:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.36</price><volume>
206720</volume><tradeTime>2020-02-
04T14:48:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
41300</volume><tradeTime>2020-02-
04T16:44:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.
305</simpleAvgPx><avgPx>103.341667</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>248020</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>120000</medianFilledVolume><medianOrderedVolume>120000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.23</price><volume>
82584</volume><tradeTime>2020-02-
05T17:02:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.23</price><volume>
61938</volume><tradeTime>2020-02-
07T16:50:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.15</price><volume>
20630</volume><tradeTime>2020-02-
11T16:40:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>2
0620</volume><tradeTime>2020-02-
12T16:41:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.06</price><volume>
82448</volume><tradeTime>2020-02-
13T16:41:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.42</price><volume>
20484</volume><tradeTime>2020-02-
20T16:50:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.99</price><volume>
82392</volume><tradeTime>2020-02-
24T16:43:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.98</price><volume>
370728</volume><tradeTime>2020-02-
25T16:56:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.28</price><volume>
143192</volume><tradeTime>2020-03-
06T17:01:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.88</price><volume>
142632</volume><tradeTime>2020-03-
13T16:45:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CSCO 2.9 
03/04/21</name><identifier><ID>US17275RAP73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.35 
02/01/25</name><identifier><ID>IT0005386245</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAMBA 2  3/4  
10/02/24</name><identifier><ID>XS2054533935</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>JUSTLN 8  1/8  
10/26/29</name><identifier><ID>XS2059770409</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LHMCFI 7  1/4  
10/02/25</name><identifier><ID>XS2059777594</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.625</price><volume
>1036250</volume><tradeTime>2020-01-
23T11:21:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.575</refPx></row></table3><table4><
row><simpleAvgPx>103.625</simpleAvgPx><avgPx>103.625</avgPx></row></table4><table6><row



><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3108750</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>1500
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>59</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>59</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANNGR 0  1/8  
04/06/23</name><identifier><ID>DE000A2R8NC5</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BALN 3.8 
10/07/24</name><identifier><ID>USU05632AG67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 1  1/4  
10/02/24</name><identifier><ID>FR0013449600</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LAMON 5.05 
PERP</name><identifier><ID>XS1155697243</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118</price><volume>236
000</volume><tradeTime>2020-01-
13T09:33:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>117.5056</refPx></row></table3><table4>
<row><simpleAvgPx>118</simpleAvgPx><avgPx>118</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>354000</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>150000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.6929999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.6929999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18.5</medianTimeRequest



ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>110.5</si
mpleAvgExecutedPx><totalValue>110500</totalValue></row></table3><table4><row><simpleAvgP
x>111.125</simpleAvgPx><avgPx>111.125</avgPx></row></table4><table6><row><numOrdRfq>3<
/numOrdRfq><numExecTrades>2</numExecTrades><totalValue>222250</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.5245</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5245</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.65</price><volume>
108650</volume><tradeTime>2020-03-
13T09:45:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.9919</refPx></row><row><startTime>
2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107</price><volume>107
000</volume><tradeTime>2020-03-
13T14:34:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.8915</refPx></row></table3><table4>
<row><simpleAvgPx>107.825</simpleAvgPx><avgPx>107.825</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>215650</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.823</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.



823</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>64.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>64.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IFXGR 2  7/8  
PERP</name><identifier><ID>XS2056730323</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.9</price><volume>1
04900</volume><tradeTime>2020-02-
06T12:32:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.65135</refPx></row></table3><table4
><row><simpleAvgPx>104.825</simpleAvgPx><avgPx>104.825</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>209650</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KERFP 0 
09/30/22</name><identifier><ID>FR0013450483</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.7</price><volume>7
67900</volume><tradeTime>2020-02-
04T12:51:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.6317</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.74</price><volume>
109740</volume><tradeTime>2020-02-
05T16:21:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.5444</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GTLKOA 4.949 
02/18/26</name><identifier><ID>XS2010044381</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABANCA 4  5/8  



04/07/30</name><identifier><ID>ES0265936015</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-
03-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.4</price><volume>1
06400</volume><tradeTime>2020-03-
03T13:06:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.95795</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.742</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.742</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>7</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>7</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.675</price><volume
>100675</volume><tradeTime>2020-03-
11T12:07:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.5554</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.651</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.651</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>54</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>54</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CMARK 0  3/8  
10/03/28</name><identifier><ID>FR0013450822</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SBRA 3.9 
10/15/29</name><identifier><ID>US78572XAG60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CREAL 5 
02/01/27</name><identifier><ID>XS2060698219</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LIFUNG 4  3/8  
10/04/24</name><identifier><ID>XS2059681135</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLR 3.8 
06/01/24</name><identifier><ID>US212015AN15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QVCN 4.45 
02/15/25</name><identifier><ID>US747262AU78</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENLK 5.6 
04/01/44</name><identifier><ID>US29336UAC18</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>78</price><volume>2340
00</volume><tradeTime>2020-02-
26T14:08:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>78.477135</refPx></row></table3><table4
><row><simpleAvgPx>77.95</simpleAvgPx><avgPx>77.95</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>467700</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ELPEGA 2 
10/04/24</name><identifier><ID>XS2060691719</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 1  1/8  
10/04/27</name><identifier><ID>FR0013451416</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-
02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.83</price><volume>1
629110</volume><tradeTime>2020-02-
19T10:27:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.8404</refPx></row></table3><table4><
row><simpleAvgPx>95.83499999999999</simpleAvgPx><avgPx>95.83499999999999</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>3258390</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1700000</medianFilledVolume><med
ianOrderedVolume>1700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.9885</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.9885</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>20.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AES 7  1/4  
10/15/21</name><identifier><ID>US256882AD30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CVECN 3.8 
09/15/23</name><identifier><ID>US15135UAJ88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMCOSP 1  3/8  



01/27/25</name><identifier><ID>XS2063246198</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMT 2  3/4  
01/15/27</name><identifier><ID>US03027XAX84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMT 3.7 
10/15/49</name><identifier><ID>US03027XAY67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 0.3 
10/15/27</name><identifier><ID>CH0419041642</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DGELN 2  3/8  
10/24/29</name><identifier><ID>US25243YBB48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DGELN 2  1/8  
10/24/24</name><identifier><ID>US25243YBA64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOVCOM 8 
04/07/30</name><identifier><ID>XS2010043656</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IVSIM 3 
10/18/26</name><identifier><ID>XS2049317808</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAPOOY 2  1/8  
10/07/24</name><identifier><ID>FI4000400114</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RMGLN 1  1/4  
10/08/26</name><identifier><ID>XS2063268754</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENAPHO 2.045 
10/09/28</name><identifier><ID>XS2062490649</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>MAR 2  1/8  
10/03/22</name><identifier><ID>US571903BC60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>METINV 5  5/8  
06/17/25</name><identifier><ID>XS2056722734</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>9900
0</volume><tradeTime>2020-03-
05T09:40:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.05775</refPx></row><row><startTime>
2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.25</price><volume>1
96500</volume><tradeTime>2020-03-
05T12:46:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.55800000000001</refPx></row></table
3><table4><row><simpleAvgPx>98.533333</simpleAvgPx><avgPx>98.31874999999999</avgPx><hi
ghPx>99.2</highPx><lowPx>97.09999999999999</lowPx></row></table4><table6><row><numOrd
Rfq>6</numOrdRfq><numExecTrades>6</numExecTrades><totalValue>786550</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>METINV 7  3/4  
10/17/29</name><identifier><ID>XS2056723468</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNALCR 6  1/4  
11/01/23</name><identifier><ID>USP14623AB16</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FRTR 0 
11/25/29</name><identifier><ID>FR0013451507</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table4><row><simpleAvgPx>98.69450000000001</simpleAvgPx><avgPx>98
.69450000000001</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>9869450</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000
000</medianFilledVolume><medianOrderedVolume>5000000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.054</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.054</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>0.0005</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>PEMEX 4  1/4  
01/15/25</name><identifier><ID>US71656MBA62</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 0  1/2  
04/09/25</name><identifier><ID>XS2063547041</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIB 5  1/4  
PERP</name><identifier><ID>XS2056697951</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNFP 1  1/8  
01/14/25</name><identifier><ID>FR0012432912</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NBR 4  5/8  



09/15/21</name><identifier><ID>US629568AX43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOYOTA 1.8 
10/07/21</name><identifier><ID>US89236TGJ88</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTGPBZ 5  3/4  
09/28/22</name><identifier><ID>USP07790AD31</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 3  1/8  
01/14/22</name><identifier><ID>XS1167308128</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.542</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.542</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NAB 0  
7/8  
01/20/22</name><identifier><ID>XS1167352613</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4  1/4  
PERP</name><identifier><ID>FR0012444750</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.85</price><volume>
227700</volume><tradeTime>2020-02-
20T14:47:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>114.30165</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.677</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.677</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.2</price><volume>2
08400</volume><tradeTime>2020-03-
12T11:43:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>103.27545</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.71</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.71</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
00</volume><tradeTime>2020-03-
17T09:52:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.22205</refPx></row></table3><table4>
<row><simpleAvgPx>95.5</simpleAvgPx><avgPx>95.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1910000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.73</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.73</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28.5</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>28.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.719</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.719</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>VW 0  7/8  
01/16/23</name><identifier><ID>XS1167644407</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>3
0540</volume><tradeTime>2020-02-
05T16:21:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.05865</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.048</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.048</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>4700
</volume><tradeTime>2020-03-



24T16:51:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.09175</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.5659999999999999</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.5659999999999999</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>9
52</volume><tradeTime>2020-03-
26T16:11:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.12435000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.787</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.787</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
7</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.425</price><volume>
4921</volume><tradeTime>2020-03-
27T16:38:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.2916</refPx></row></table3><table4><
row><simpleAvgPx>98.5475</simpleAvgPx><avgPx>98.5475</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9854.75</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>5000</medianFilledVolume><medianOrderedVolume>5000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.589</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.589</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>26
740</volume><tradeTime>2020-03-
31T14:11:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.9603</refPx></row></table3><table4><
row><simpleAvgPx>96.55725</simpleAvgPx><avgPx>95.85763300000001</avgPx><highPx>97.4000
0000000001</highPx><lowPx>95.5</lowPx></row></table4><table6><row><numOrdRfq>4</numO
rdRfq><numExecTrades>4</numExecTrades><totalValue>57514.58</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>15000</medianFilledVolume><medianOrderedVolume>15000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.825</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.825</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
></instrumentRtsTables><instrumentRtsTables><table2><name>CRYALM 4  1/4  



10/15/24</name><identifier><ID>XS2010040801</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RABOBK 6  1/2  
PERP</name><identifier><ID>XS1002121454</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVJPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>136.27</price><volume>
1839645</volume><tradeTime>2020-02-
11T14:58:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>135.87225</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.61</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.61</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1821387.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.608</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.608</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-



16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.5</price><volume>3
19500</volume><tradeTime>2020-03-
16T09:37:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.0701</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.559</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.559</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPSH 0 
05/01/31</name><identifier><ID>IT0004848492</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBZUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 1 
01/21/25</name><identifier><ID>XS1168962063</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKBNK 5 
10/24/22</name><identifier><ID>USM0375YAK49</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNK 5  1/8  
12/15/22</name><identifier><ID>US172441AX54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEOEN 1  7/8  
10/07/24</name><identifier><ID>FR0013451820</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>36.5</price><volume>36
50</volume><tradeTime>2020-01-
10T16:21:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>36.378319</refPx></row></table3><table4
><row><simpleAvgPx>36.51</simpleAvgPx><avgPx>36.51</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>7302</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>75.5</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>75.5</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>36.35</price><volume>2
96</volume><tradeTime>2020-01-
13T15:53:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>36.264236</refPx></row></table3><table4
><row><simpleAvgPx>36.35</simpleAvgPx><avgPx>36.35</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2477.2525</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>3407.5</medianFilledVolume><medianOrderedVolume>3407.5
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>37.5</si
mpleAvgExecutedPx><totalValue>7500</totalValue></row></table3><table4><row><simpleAvgPx>
37.6025</simpleAvgPx><avgPx>37.617421</avgPx></row></table4><table6><row><numOrdRfq>2
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17610.59575</totalValue><numO



rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>23407.5</medianFilledVolume><medianOrderedVolume>23407.5</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>37.55</price><volume>1
946</volume><tradeTime>2020-01-
17T09:39:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>37.446178</refPx></row></table3><table4
><row><simpleAvgPx>37.4935</simpleAvgPx><avgPx>37.449967</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>16921.7675
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>22592.5</medianFilledVolume><medianOrderedVolu
me>22592.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>40.6579</price><volume
>4053</volume><tradeTime>2020-02-
19T15:05:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>39.86451</refPx></row></table3><table4>
<row><simpleAvgPx>40.435967</simpleAvgPx><avgPx>40.383386</avgPx><highPx>40.6579</high
Px><lowPx>40.3</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTr
ades>3</numExecTrades><totalValue>19700.631051</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10
000</medianFilledVolume><medianOrderedVolume>10000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>ROSW 5  3/8  
08/29/23</name><identifier><ID>XS0175478873</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICLIT 4  1/2  
12/02/24</name><identifier><ID>IL0028102734</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAQAUH 3  7/8  
05/06/24</name><identifier><ID>XS1017435352</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK 5  1/4  
09/14/27</name><identifier><ID>XS0827563452</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNG 3 
10/25/21</name><identifier><ID>XS0695263730</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-
03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.326</price><volume
>526630</volume><tradeTime>2020-03-
19T15:53:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.38895</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>AMZN 3.3 
12/05/21</name><identifier><ID>US023135AM87</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
HCOB 7  1/4  
PERP</name><identifier><ID>XS0221141400</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBZUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>73000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPQ 4.05 
09/15/22</name><identifier><ID>US428236BX09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>GLENLN 4  1/8  
05/30/23</name><identifier><ID>XS0938722666</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>51000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>201000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>52500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.51</price><volume>
2110</volume><tradeTime>2020-02-
18T13:58:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.520966</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>51000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.696</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.696</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.84</price><volume>
63504</volume><tradeTime>2020-02-
25T14:12:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.95</refPx></row></table3><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>60000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.227</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.227</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ



estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>18</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>62500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><volume>1
99880</volume><tradeTime>2020-03-
17T17:07:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.649437</refPx></row></table3><table
6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>2.962</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.962</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-
03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>7040
0</volume><tradeTime>2020-03-
18T15:52:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.154335</refPx></row></table3><table4
><row><simpleAvgPx>90.5</simpleAvgPx><avgPx>90.777778</avgPx></row></table4><table6><ro
w><numOrdRfq>11</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>163400</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>90000</medianFilledVolume><medianOrderedVolume>1000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>11.1585</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>11.1585</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.23999999999999</pri
ce><volume>47120</volume><tradeTime>2020-03-
20T16:34:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.267639</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec



s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.26000000000001</pri
ce><volume>9526</volume><tradeTime>2020-03-
24T12:56:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.62930299999999</refPx></row></table
3><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>3.879</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.879</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>152500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92</price><volume>4600
0</volume><tradeTime>2020-03-
27T15:48:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.491158</refPx></row></table3><table6
><row><numOrdRfq>11</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>8.028</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.028</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ



uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>4750
0</volume><tradeTime>2020-03-
31T16:10:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.030861</refPx></row></table3><table6
><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.75</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.75</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>DPB Float 
PERP</name><identifier><ID>DE000A0DEN75</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90</price><volume>1485
00</volume><tradeTime>2020-01-
08T15:16:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.55</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>92500</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>9.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>9.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.5</price><volume>45
750</volume><tradeTime>2020-01-
24T12:26:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.8321</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34.001</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>34.001</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>363000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.75</price><volume>4
43750</volume><tradeTime>2020-03-
04T15:19:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.33775</refPx></row><row><startTime>
2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89</price><volume>4450
00</volume><tradeTime>2020-03-
04T15:32:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.44065000000001</refPx></row></table
3><table4><row><simpleAvgPx>88.875</simpleAvgPx><avgPx>88.875</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>88875
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolu
me>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.375</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.375</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>54.5</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>54.5</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COFP Float 
PERP</name><identifier><ID>FR0010154385</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>37.56</price><volume>5
6715</volume><tradeTime>2020-01-
15T10:41:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>38.32285</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.45</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.45</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro



w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>38.05</price><volume>7
6100</volume><tradeTime>2020-01-
16T10:03:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>38.8547</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>162500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.728</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.728</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>12.5</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>12.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>37.49</price><volume>1
8745</volume><tradeTime>2020-01-
24T14:11:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>37.6579</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
3.92</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.92</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>36.9</price><volume>66
42</volume><tradeTime>2020-02-
05T10:05:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>36.92105</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.799</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.799</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.675</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.675</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>37.86</price><volume>5
679</volume><tradeTime>2020-02-
18T15:12:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>37.7773</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>45000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
5.815</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.815</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>33000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>24</price><volume>1200
</volume><tradeTime>2020-03-
27T09:47:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>27.88</refPx></row></table3><table4><ro
w><simpleAvgPx>24.5</simpleAvgPx><avgPx>24.5</avgPx></row></table4><table6><row><numOr
dRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2450</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>5000</medianFilledVolume><medianOrderedVolume>100000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>37</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>65</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EDF 5  



5/8  
PERP</name><identifier><ID>USF2893TAM83</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>265000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>697000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>520000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>13</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.5</price><volume>91
5000</volume><tradeTime>2020-03-
23T13:22:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.28355000000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.723</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.723</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>84</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>84</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>11.655</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>11.655</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.48999999999999</pri
ce><volume>192980</volume><tradeTime>2020-03-
31T12:17:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.65805</refPx></row></table3><table6>
<row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol



ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.294</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.294</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>BIMFP 2  7/8  
10/14/20</name><identifier><ID>FR0011592096</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-
01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.09</price><volume>
306270</volume><tradeTime>2020-01-
29T14:41:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.97635</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.74</price><volume>
508700</volume><tradeTime>2020-02-
27T13:17:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.8373</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.574</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.574</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>1188
000</volume><tradeTime>2020-03-
19T15:41:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.64505</refPx></row></table3><table4
><row><simpleAvgPx>99.70999999999999</simpleAvgPx><avgPx>99.70999999999999</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>2393040</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1200000</medianFilledVolume><m
edianOrderedVolume>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.623</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.623</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>AARB Float 
PERP</name><identifier><ID>DE000A1TNDK2</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVJQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0207825364</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>1
22130</volume><tradeTime>2020-01-
14T15:00:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.06875</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.63</price><volume>
10263</volume><tradeTime>2020-02-
12T11:09:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.01355</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.887</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.887</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.44</price><volume>
51720</volume><tradeTime>2020-02-
19T15:15:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.00885</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.316</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.316</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.15</price><volume>
214515</volume><tradeTime>2020-02-
28T13:13:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.12815</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>10.753</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>10.753</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.15</price><volume>
306450</volume><tradeTime>2020-03-
03T11:46:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.86305</refPx></row></table3><table4
><row><simpleAvgPx>101.575</simpleAvgPx><avgPx>101.575</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>609450</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.65</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.65</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>37.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>BNP 7.195 
PERP</name><identifier><ID>USF1058YHX97</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 3  1/4  
01/16/23</name><identifier><ID>XS1169832810</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AIG 3  
7/8  
01/15/35</name><identifier><ID>US026874DC84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 4 
10/25/22</name><identifier><ID>USC98874AM93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>415000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>29000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>11.029</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>11.029</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.26000000000001</pri
ce><volume>72208</volume><tradeTime>2020-03-



24T14:47:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.26767</refPx></row></table3><table4>
<row><simpleAvgPx>92.455</simpleAvgPx><avgPx>92.69888899999999</avgPx></row></table4><
table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1668
58</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>90000</medianFilledVolume><medianOrderedVolu
me>54000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>8.41</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>8.41</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.01000000000001</pri
ce><volume>344040</volume><tradeTime>2020-03-
25T14:24:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.500038</refPx></row></table3><table6
><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>5.015</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.015</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>112500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.98999999999999</pri
ce><volume>47995</volume><tradeTime>2020-03-
30T15:14:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.088409</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>85000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.325</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.325</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.06</price><volume>1
92120</volume><tradeTime>2020-03-



31T12:41:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.84788500000001</refPx></row><row><
startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.98999999999999</pri
ce><volume>47995</volume><tradeTime>2020-03-
31T15:07:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.84788500000001</refPx></row></table
3><table4><row><simpleAvgPx>96.02500000000001</simpleAvgPx><avgPx>96.04600000000001</
avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>240115</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>125000</medianFilledVolu
me><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>2.211</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>2.211</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>ACAFP 4 
06/29/21</name><identifier><ID>FR0011261080</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table4><row><simpleAvgPx>104.75</simpleAvgPx><avgPx>104.75</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>6285000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume>
<medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.5679999999999999</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.5679999999999999</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.35</price><volume>
1033500</volume><tradeTime>2020-03-
26T09:37:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.922997</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BNP Float 
PERP</name><identifier><ID>FR0000572646</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>308597.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table4><row><simpleAvgPx>71.52500000000001</simpleAvgPx><avgPx>71
.52500000000001</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>1001350</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7000
00</medianFilledVolume><medianOrderedVolume>700000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7255</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7255</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>74.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>74.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>73.90000000000001</pri
ce><volume>59120</volume><tradeTime>2020-02-



19T13:39:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>1.248</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.248</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BNFP 3 
06/15/22</name><identifier><ID>USF12033AZ33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.85</price><volume>
658240</volume><tradeTime>2020-02-
04T10:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.705704</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row><meanTimeAcceptToExecSecs>8.077</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>8.077</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NKE 3  
5/8  
05/01/43</name><identifier><ID>US654106AD51</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCA 5  3/8  
02/01/25</name><identifier><ID>US404119BR91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEAK 3.4 
02/01/25</name><identifier><ID>US40414LAM19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMO Float 
10/10/20</name><identifier><ID>XS2064520054</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TWX 4 
01/15/22</name><identifier><ID>US887317AN50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 0  3/4  
01/22/20</name><identifier><ID>FR0012454437</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>PGB 2  7/8  
10/15/25</name><identifier><ID>PTOTEKOE0011</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.539</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.539</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>19.001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19
.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>FAMSA 7  1/4  
06/01/20</name><identifier><ID>USP7700WCG35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 4  5/8  
04/01/21</name><identifier><ID>US24702RAQ48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IREIM 0  7/8  
10/14/29</name><identifier><ID>XS2065601937</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TKOFP 2  1/4  
10/14/26</name><identifier><ID>FR0013452893</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
534500</volume><tradeTime>2020-01-
07T11:00:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.06095</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.6860000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.6860000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.64</price><volume>
102640</volume><tradeTime>2020-01-
09T10:41:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1594</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>8.922000000000001</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>8.922000000000001</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media



nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.525</price><volume
>103525</volume><tradeTime>2020-01-
17T10:04:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.3051</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>55.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>55.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.82</price><volume>
415280</volume><tradeTime>2020-01-
21T15:02:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.65525</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.33</price><volume>
104330</volume><tradeTime>2020-01-
30T09:47:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.4926</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.942</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.942</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.9</price><volume>2
09800</volume><tradeTime>2020-02-
18T11:59:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.7538</refPx></row><row><startTime>
2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.51</price><volume>
104510</volume><tradeTime>2020-02-
18T15:47:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.69695</refPx></row></table3><table4
><row><simpleAvgPx>104.705</simpleAvgPx><avgPx>104.77</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>314310</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>15000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>4.875</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.
875</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>14.556</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>14.556</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.9</price><volume>1
454600</volume><tradeTime>2020-03-
02T10:13:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.7711</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table4><row><simpleAvgPx>101.375</simpleAvgPx><avgPx>101.375</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>2027500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolu
me><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.774</meanTimeAcceptToExecSec



s><medianTimeAcceptToExecSecs>0.774</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>43.5005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43.5005</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.48999999999999</pri
ce><volume>192980</volume><tradeTime>2020-03-
16T15:16:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.6698</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.216</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.216</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>1860
00</volume><tradeTime>2020-03-
17T12:03:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.50095</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.375</price><volume>
933750</volume><tradeTime>2020-03-
19T13:47:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.65315</refPx></row></table3><table4>
<row><simpleAvgPx>93.1875</simpleAvgPx><avgPx>93.1875</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1863750</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.34</price><volume>2
80020</volume><tradeTime>2020-03-
26T13:42:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.8091</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>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.2</price><volume>55
9200</volume><tradeTime>2020-03-
27T09:59:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.2174</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.648</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.648</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>BKIR 2  3/8  
10/14/29</name><identifier><ID>XS2065555562</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-
02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.75</price><volume>
104750</volume><tradeTime>2020-02-
27T15:45:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.7151</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.652</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.652</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>EXOIM 1  3/4  
10/14/34</name><identifier><ID>XS2058888616</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TD 1.9 
12/01/22</name><identifier><ID>US89114QCD88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KEYS 3 
10/30/29</name><identifier><ID>US49338LAF04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MQGAU 2.4 
01/21/20</name><identifier><ID>US55608RAM25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORAFP Float 
10/13/21</name><identifier><ID>XS0690213870</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table4><row><simpleAvgPx>101.125</simpleAvgPx><avgPx>101.125</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>404500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume>
<medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.61</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.61</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequest



ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>WFC 5  7/8  
PERP</name><identifier><ID>US949746RN35</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMXMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 3  1/8  
01/23/25</name><identifier><ID>US46625HKC33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRTING 3  7/8  
01/19/22</name><identifier><ID>XS1169199152</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-
03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>9800
0</volume><tradeTime>2020-03-
18T14:32:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.336</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><instrumentRtsTables><table2>
<name>ALFARU 5.95 
04/15/30</name><identifier><ID>XS2063279959</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALOFP 0  1/4  
10/14/26</name><identifier><ID>FR0013453040</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.591</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.591</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>M
QGAU 2.1 
10/17/22</name><identifier><ID>US55608RBC34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHARTI 5.65 
PERP</name><identifier><ID>US64132NAA46</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFGPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHARTI 5.65 
PERP</name><identifier><ID>USV6703DAA29</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFGPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RFLBNI 5  7/8  
11/27/23</name><identifier><ID>XS0997355036</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB Float 
09/10/21</name><identifier><ID>DE000DB7XJC7</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITALY 2  3/8  
10/17/24</name><identifier><ID>US465410BX58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table4><row><simpleAvgPx>101.63</simpleAvgPx><avgPx>101.63</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>20326000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledVolum
e><medianOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.7355</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.7355</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ITALY 4 
10/17/49</name><identifier><ID>US465410BZ07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BBDBCN 6 
10/15/22</name><identifier><ID>USC10602AY36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>107500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>3
0150</volume><tradeTime>2020-01-
10T14:14:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.2431</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.669</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.669</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>2
5125</volume><tradeTime>2020-01-
13T14:20:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.34955</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>37500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec



s>0.196</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.196</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>14</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>11</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>220000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>13</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.89</price><volume>
131157</volume><tradeTime>2020-02-
13T14:05:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.88065</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>115000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.172</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.172</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-
02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.26</price><volume>
80208</volume><tradeTime>2020-02-
14T13:58:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.159</refPx></row></table3><table4><
row><simpleAvgPx>99.91</simpleAvgPx><avgPx>99.933333</avgPx></row></table4><table6><row
><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>149900</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>75000</medianFilledVolume><medianOrderedVolume>60000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>4.5305</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.530
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.09</price><volume>
50045</volume><tradeTime>2020-02-
18T10:36:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.561</refPx></row></table3><table6><
row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>170000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.282</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.282</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe



questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>68000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>85000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>47500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>83000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>83000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>123000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>63000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>GLENLN 4  5/8  
04/29/24</name><identifier><ID>XS1028955844</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>46000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>GLENLN 4.95 
11/15/21</name><identifier><ID>USC98874AH09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>260
00</volume><tradeTime>2020-01-
23T12:11:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.706299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>104.74</
simpleAvgExecutedPx><totalValue>209480</totalValue></row></table3><table4><row><simpleAvg
Px>104.54</simpleAvgPx><avgPx>104.606667</avgPx></row></table4><table6><row><numOrdRfq
>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>313820</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>150000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>2.123</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.123</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>104
000</volume><tradeTime>2020-02-
24T12:51:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.569</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.513</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.513</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs><



/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7</price><volume>19
9400</volume><tradeTime>2020-03-
30T14:23:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.823784</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.006</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.006</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EQNR 
2.9 
11/08/20</name><identifier><ID>US85771PAP71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BARY 5  1/2  
06/15/23</name><identifier><ID>BE6254003252</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNDR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>SUFP 2.95 
09/27/22</name><identifier><ID>USF86921CJ48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWVGR Float 
02/24/19</name><identifier><ID>DE000A1YCN14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BINTPE 6  5/8  
03/19/29</name><identifier><ID>USP13435AA33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 3.65 
11/10/21</name><identifier><ID>US88165FAF99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SBSPBZ 6  1/4  
12/16/20</name><identifier><ID>USP3058WAC12</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBKKZ 5  1/2  
12/21/22</name><identifier><ID>XS0867478124</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GPBRU 9.835 
PERP</name><identifier><ID>XS0848137708</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAFSQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0181369454</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.72</price><volume>3
29164</volume><tradeTime>2020-01-
13T15:50:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.42534999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>217000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.829</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.829</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.38</price><volume>6
46122</volume><tradeTime>2020-01-
16T10:02:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.8535</refPx></row><row><startTime>2
020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.59999999999999</pri
ce><volume>324424</volume><tradeTime>2020-01-
16T16:03:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.86695</refPx></row></table3><table4>
<row><simpleAvgPx>86.098</simpleAvgPx><avgPx>86.11599</avgPx><highPx>86.38</highPx><low
Px>85.59999999999999</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><nu
mExecTrades>5</numExecTrades><totalValue>3019226.6</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>748000</medianFilledVolume><medianOrderedVolume>874000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.74
5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.746</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>12</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.75</price><volume>1
28625</volume><tradeTime>2020-01-
17T14:45:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.91074999999999</refPx></row></table
3><table4><row><simpleAvgPx>86.065</simpleAvgPx><avgPx>86.065</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>25819
5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolu
me>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.773</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.773</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>10</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>10</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86</price><volume>8600
0</volume><tradeTime>2020-02-
17T16:32:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.7114</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.678</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.678</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table4><row><simpleAvgPx>83.745</simpleAvgPx><avgPx>83.745</avgPx>
</row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>3349800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume>
<medianOrderedVolume>1050000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>75</price><volume>3075
00</volume><tradeTime>2020-03-
09T14:06:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>77.373</refPx></row></table3><table4><r
ow><simpleAvgPx>73</simpleAvgPx><avgPx>73</avgPx></row></table4><table6><row><numOrdR
fq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>598600</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>410000</medianFilledVolume><medianOrderedVolume>410000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept



ToExecSecs>0.8455</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8455</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.333333</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>330000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EMIRAT 4  1/2  
02/06/25</name><identifier><ID>XS0885065887</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ALVGR 5  3/8  
PERP</name><identifier><ID>DE000A0GNPZ3</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFGQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENTEN 2  3/8  
03/24/21</name><identifier><ID>XS1047849093</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KNFP Float 
PERP</name><identifier><ID>FR0010154278</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>5
0150</volume><tradeTime>2020-01-
02T14:22:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.14305</refPx></row></table3><table4
><row><simpleAvgPx>100.533333</simpleAvgPx><avgPx>100.594268</avgPx><highPx>100.7</hig
hPx><lowPx>100.3</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExe
cTrades>3</numExecTrades><totalValue>315866</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1320
00</medianFilledVolume><medianOrderedVolume>91000</medianOrderedVolume><DMMNumbe



r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.697</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.697</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>1
00500</volume><tradeTime>2020-01-
03T10:58:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.14305</refPx></row><row><startTime
>2020-01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>1
02300</volume><tradeTime>2020-01-
03T14:20:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.14305</refPx></row></table3><table4
><row><simpleAvgPx>101.75</simpleAvgPx><avgPx>102.080931</avgPx><highPx>102.45</highPx>
<lowPx>100.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrad
es>3</numExecTrades><totalValue>580840.5</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</
medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.935</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.64</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>52</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>53
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.4</price><volume>5
0700</volume><tradeTime>2020-01-
09T14:10:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.1615</refPx></row></table3><table4>
<row><simpleAvgPx>101.45</simpleAvgPx><avgPx>101.45</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>101450</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>50000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.5915</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5915
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>5
12500</volume><tradeTime>2020-01-
14T15:03:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.1779</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.4</price><volume>5
0700</volume><tradeTime>2020-01-



15T13:40:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.181</refPx></row></table3><table4><
row><simpleAvgPx>101.45</simpleAvgPx><avgPx>101.45</avgPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>101450</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>50000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.6284999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.6284999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>5
0750</volume><tradeTime>2020-01-
16T15:59:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.181</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>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>510
00</volume><tradeTime>2020-01-
24T14:31:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.20945</refPx></row></table3><table4
><row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>102050</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>50000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.7995</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.799
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12.666667</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>10</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.4</price><volume>4
1984</volume><tradeTime>2020-01-
28T09:43:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.1974</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>765
00</volume><tradeTime>2020-02-
05T09:47:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>101.10475</refPx></row></table3><table4
><row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>153075</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>75000</medianFilledVolume><medianOrderedVolume>75000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.6625</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.662
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>2
0300</volume><tradeTime>2020-02-
07T13:45:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.10475</refPx></row></table3><table4
><row><simpleAvgPx>101.55</simpleAvgPx><avgPx>101.55</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>40620</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVolume>20000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.21</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.21</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>48.5</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>48.5</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>3
5735</volume><tradeTime>2020-02-
10T09:32:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.10105</refPx></row></table3><table4
><row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>71435</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>35000</medianFilledVolume><medianOrderedVolume>35000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.9665</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.9665
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>51</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table4><row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx>
</row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>40820</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000</medianFilledVolume><me
dianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.5610000000000001</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.5610000000000001</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>14.333333</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-02-



14+00:00</tradeDate><table4><row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>122460</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>60000</medianFilledVolume><m
edianOrderedVolume>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.676</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.676</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
6.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26.5</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>3
4714</volume><tradeTime>2020-02-
19T10:05:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.0019</refPx></row></table3><table4>
<row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>69394</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>34000</medianFilledVolume><medianOrderedVolume>34000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.7685</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7685</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>7920
00</volume><tradeTime>2020-03-
11T13:22:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.0017</refPx></row><row><startTime>
2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101</si
mpleAvgExecutedPx><totalValue>303000</totalValue></row><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>338
350</volume><tradeTime>2020-03-
11T15:38:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.8333</refPx></row></table3><table4>
<row><simpleAvgPx>100.15</simpleAvgPx><avgPx>99.98439500000001</avgPx><highPx>101</hig
hPx><lowPx>99</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTr
ades>5</numExecTrades><totalValue>2386627.5</totalValue><numOrdRfqCancelWithdraw>0</nu



mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3350
00</medianFilledVolume><medianOrderedVolume>335000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>144.7528</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6889999999999999</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.25</price><volume>9
8250</volume><tradeTime>2020-03-
12T12:44:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.74485</refPx></row><row><startTime
>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>400
000</volume><tradeTime>2020-03-
12T14:45:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6786</refPx></row></table3><table4>
<row><simpleAvgPx>99.31</simpleAvgPx><avgPx>99.455</avgPx><highPx>100.8</highPx><lowPx>
98.25</lowPx></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTrades>5</n
umExecTrades><totalValue>994550</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFill
edVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.5036</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>0.659</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>26.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18
.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>1649
0</volume><tradeTime>2020-03-
13T13:48:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.63445</refPx></row></table3><table4
><row><simpleAvgPx>97.683333</simpleAvgPx><avgPx>97.914013</avgPx><highPx>98.05</highPx
><lowPx>97</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>153725</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>70000</med
ianFilledVolume><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.666667</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>25.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>4950
</volume><tradeTime>2020-03-



17T15:14:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.445602</refPx></row></table3><table
4><row><simpleAvgPx>99.05</simpleAvgPx><avgPx>99.05</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9905</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>5000</medianFilledVolume><medianOrderedVolume>5000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.1795</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.1795</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>9800
</volume><tradeTime>2020-03-
27T15:13:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.34438299999999</refPx></row></table
3><table4><row><simpleAvgPx>98</simpleAvgPx><avgPx>98</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>19600</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>1274
0</volume><tradeTime>2020-03-
30T14:13:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.800484</refPx></row></table3><table4
><row><simpleAvgPx>98</simpleAvgPx><avgPx>98</avgPx></row></table4><table6><row><numO
rdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>25480</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif



y><medianFilledVolume>13000</medianFilledVolume><medianOrderedVolume>13000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0184718764</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVJPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.16</price><volume>2
5848</volume><tradeTime>2020-01-
15T15:15:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.80815</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.764</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.764</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>420000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>237500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ORAFP 4  1/8  
09/14/21</name><identifier><ID>US35177PAW77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>9
3060</volume><tradeTime>2020-03-
09T16:31:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.22255</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.621</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.621</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>1188
0</volume><tradeTime>2020-03-
13T15:05:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.68305</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5659999999999999</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5659999999999999</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>61</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>61<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 2  1/8  
01/14/20</name><identifier><ID>XS1066895399</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STENA 7 
02/01/24</name><identifier><ID>USW8758PAK22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>310000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 2  3/4  
07/15/23</name><identifier><ID>US89153UAF84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGO 6.4 
12/15/66</name><identifier><ID>USU31745AA71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED Float 



PERP</name><identifier><ID>NL0000116127</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.25</price><volume>6
91107</volume><tradeTime>2020-01-
09T10:07:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.11935</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.25</price><volume>1
83560</volume><tradeTime>2020-01-
10T14:29:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.09095000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>279000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>11.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>11.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.34999999999999</pri
ce><volume>883500</volume><tradeTime>2020-01-
21T15:23:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.5064</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>2020-01-
27+00:00</tradeDate><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>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.5</price><volume>16
5000</volume><tradeTime>2020-03-
02T13:44:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.59585</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>42000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>14500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLB 3.3 
09/14/21</name><identifier><ID>USL81445AB10</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EVEHOL 5.831 
12/02/20</name><identifier><ID>XS0563639805</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFSCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GOLLBZ 8  7/8  
01/24/22</name><identifier><ID>USL4441PAA86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MIFEL 9  3/4  
05/16/22</name><identifier><ID>USP07409AB44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOTS 0 
10/14/20</name><identifier><ID>IT0005387078</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DYZUXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>MSI 3  3/4  
05/15/22</name><identifier><ID>US620076BB42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 3  1/8  
03/28/22</name><identifier><ID>US87164KAA25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
IKB 7  1/2  
PERP</name><identifier><ID>DE0007490724</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OPUSSE Float 
PERP</name><identifier><ID>XS0272723551</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVSPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LADLN 5  1/8  
09/16/22</name><identifier><ID>XS1066478014</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 6 
PERP</name><identifier><ID>XS0150052388</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 0 
10/28/26</name><identifier><ID>DE0001345759</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUGB</ID><IDType>CFI</IDType></classification><currency>DEM</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFW 0 
04/18/36</name><identifier><ID>US500769BR40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AEGON Float 
PERP</name><identifier><ID>NL0000116150</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.41</price><volume>3
652</volume><tradeTime>2020-01-
08T16:15:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>79.57285</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.522</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.522</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.76000000000001</pri
ce><volume>11936</volume><tradeTime>2020-01-
14T10:03:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.0951</refPx></row><row><startTime>2
020-01-



14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.06</price><volume>1
2309</volume><tradeTime>2020-01-
14T16:23:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.16725</refPx></row></table3><table4>
<row><simpleAvgPx>81.91</simpleAvgPx><avgPx>81.91202699999999</avgPx></row></table4><t
able6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2424
5.96</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>14800</medianFilledVolume><medianOrderedVolu
me>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.375</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.375</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.16</price><volume>6
5728</volume><tradeTime>2020-01-
15T15:35:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.35599999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.11</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>3.11</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.48</price><volume>8
2480</volume><tradeTime>2020-01-
20T14:00:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.50435</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>8.672000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.67200000
0000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27250</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.55</price><volume>1
957200</volume><tradeTime>2020-01-
28T14:02:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.14155</refPx></row></table3><table4>
<row><simpleAvgPx>81.6125</simpleAvgPx><avgPx>81.675</avgPx><highPx>81.8</highPx><lowPx
>81.55</lowPx></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTrades>4</
numExecTrades><totalValue>4900500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1400000</media
nFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.66525</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.657</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>10.166667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>62500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8450</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.332</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.332</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>1275
00</volume><tradeTime>2020-02-
13T15:18:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.23235</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.979</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.979</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>173150</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.44</price><volume>6
0508</volume><tradeTime>2020-02-
21T11:19:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.2368</refPx></row></table3><table6><
row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>32500</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
13.848</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>13.848</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.7</price><volume>60
5250</volume><tradeTime>2020-02-
26T13:07:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.21735</refPx></row></table3><table4>
<row><simpleAvgPx>80.90000000000001</simpleAvgPx><avgPx>80.90000000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>7</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>1213500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>750000</medianFilledVolume><me
dianOrderedVolume>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.6935</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.6935</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>36.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36.5</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77.23999999999999</pri
ce><volume>842688</volume><tradeTime>2020-03-
02T14:47:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>76.90165</refPx></row></table3><table4>
<row><simpleAvgPx>77.245</simpleAvgPx><avgPx>77.245</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1685485.9</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1091000</medianFilledVolume><medianOrderedVolume>1091
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>622550</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>102800</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30200</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>14100</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>63</price><volume>3150



00</volume><tradeTime>2020-03-
13T15:28:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>62.00535</refPx></row></table3><table6>
<row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>45000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>1.171</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.171</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>2.001</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>2.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58.5</price><volume>29
2500</volume><tradeTime>2020-03-
17T09:43:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>59.52275</refPx></row></table3><table4>
<row><simpleAvgPx>59.5</simpleAvgPx><avgPx>59.5</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>595000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>1.1265</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.1265
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.5</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>27.5</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10550</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>575000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>87100</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>135000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>135000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>PANAME 7  7/8  
05/07/21</name><identifier><ID>US69783UAA97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BIMBOA 4  7/8  
06/27/44</name><identifier><ID>USP4949BAK00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NDB 5  5/8  
PERP</name><identifier><ID>DE000A0EUBN9</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><t
radeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.625</price><volume>
472323</volume><tradeTime>2020-01-
24T12:33:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.28145000000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>527000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90</price><volume>9270
0</volume><tradeTime>2020-01-



27T15:59:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.50075</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.6860000000000001</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.6860000000000001</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.55</price><volume>3
71255</volume><tradeTime>2020-01-
28T16:38:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.63760000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>51</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>51</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.90000000000001</pri
ce><volume>75447</volume><tradeTime>2020-01-
29T13:04:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.52515</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>83000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.9350000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.9350000
000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>11</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEU
GOT 6 
09/19/33</name><identifier><ID>FR0010014845</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>122.8</price><volume>1
2280</volume><tradeTime>2020-03-
31T12:35:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.4755</refPx></row><row><startTime>
2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>123.59</price><volume>
30897</volume><tradeTime>2020-03-
31T15:05:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>109.3061</refPx></row></table3><table4>
<row><simpleAvgPx>123.195</simpleAvgPx><avgPx>123.364286</avgPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>43177.5</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>17500</medianFilledVolume><medianOrderedVolume>190
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>5.885</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5
.885</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HESLAN 5  
1/2  
PERP</name><identifier><ID>DE000A0E4657</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 5.134 
04/27/20</name><identifier><ID>US87938WAM55</ID><IDType>ISIN</IDType></identifier><classif



ication><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICBCAS 6 
PERP</name><identifier><ID>XS1142380820</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 3  3/8  
10/08/24</name><identifier><ID>USU07264AG68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.125</price><volume
>416500</volume><tradeTime>2020-01-
14T16:41:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.592651</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0185672291</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVJPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.40000000000001</pri
ce><volume>258540</volume><tradeTime>2020-01-
16T10:24:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.429</refPx></row></table3><table4><r
ow><simpleAvgPx>83.79000000000001</simpleAvgPx><avgPx>83.91212899999999</avgPx><highP
x>84.34999999999999</highPx><lowPx>83.40000000000001</lowPx></row></table4><table6><ro
w><numOrdRfq>8</numOrdRfq><numExecTrades>5</numExecTrades><totalValue>6226280</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1320000</medianFilledVolume><medianOrderedVolume>10
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>1.4406</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>1.229</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>9.285714</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.125</price><volume>
4206</volume><tradeTime>2020-02-
07T10:08:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.381</refPx></row></table3><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
5.922</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.922</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>33000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>53000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>UKRLAN 10  7/8  
03/26/18</name><identifier><ID>XS0908502452</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVNVX 3.7 
09/21/42</name><identifier><ID>US66989HAF55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROTH Float 
PERP</name><identifier><ID>GB0047524268</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVGPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77.25</price><volume>1
931250</volume><tradeTime>2020-02-
04T16:36:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>76.62795</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.915</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.915</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>185000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>875000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>810000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>185000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ROSW 3.35 
09/30/24</name><identifier><ID>USU75000BD74</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORAFP 8  1/2  
03/01/31</name><identifier><ID>US35177PAL13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
TSCOLN 5  1/2  
01/13/33</name><identifier><ID>XS0159013142</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DPB Float 
PERP</name><identifier><ID>DE000A0D24Z1</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-01-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.59999999999999</pri
ce><volume>148920</volume><tradeTime>2020-01-
02T10:02:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.38185</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>220500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>49000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>540000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSANBZ 8  1/4  
PERP</name><identifier><ID>XS0556373347</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFCM Float 
PERP</name><identifier><ID>XS0207764712</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-



08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>4050
00</volume><tradeTime>2020-01-
08T14:21:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>80.99055</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.165</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.165</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36.051</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36.051</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.76000000000001</pri
ce><volume>57932</volume><tradeTime>2020-01-
09T14:05:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.45350000000001</refPx></row></table
3><table4><row><simpleAvgPx>82.67</simpleAvgPx><avgPx>83.172264</avgPx><highPx>83.34999
999999999</highPx><lowPx>82.01000000000001</lowPx></row></table4><table6><row><numOr
dRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>440813</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>60000</medianFilledVolume><medianOrderedVolume>60000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>4.1505</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.822</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3.75</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.40000000000001</pri
ce><volume>417000</volume><tradeTime>2020-01-
10T15:32:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.48694999999999</refPx></row></table
3><table4><row><simpleAvgPx>83.55333299999999</simpleAvgPx><avgPx>83.673455</avgPx><hi
ghPx>84</highPx><lowPx>83.26000000000001</lowPx></row></table4><table6><row><numOrdRf
q>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>920408</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0.894333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.999</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.333667</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.269</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.269</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
15+00:00</tradeDate><table4><row><simpleAvgPx>84.075</simpleAvgPx><avgPx>84.028442</avg



Px></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>1019265</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>606500</medianFilledVolum
e><medianOrderedVolume>606500</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>2.753</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>2.753</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>33.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.56</price><volume>2
5068</volume><tradeTime>2020-01-
16T09:51:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.83199999999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>27500</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>9.574999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.
574999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>388000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.5</price><volume>16
3000</volume><tradeTime>2020-02-
05T10:49:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.97635</refPx></row></table3><table4>
<row><simpleAvgPx>81.5</simpleAvgPx><avgPx>81.5</avgPx></row></table4><table6><row><nu
mOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>326000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.6525</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6525
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.000333</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>20.001</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.48</price><volume>8
5480</volume><tradeTime>2020-02-
13T11:02:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.4439</refPx></row></table3><table4><
row><simpleAvgPx>85.485</simpleAvgPx><avgPx>85.485</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>170970</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>5.8735</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.873
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-



14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.22</price><volume>6
81760</volume><tradeTime>2020-02-
14T10:13:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.42534999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>7.238</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>7.238</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
6</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.75</price><volume>3
97200</volume><tradeTime>2020-02-
26T11:11:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.52785</refPx></row></table3><table4>
<row><simpleAvgPx>82.27500000000001</simpleAvgPx><avgPx>82.27500000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>789840</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>480000</medianFilledVolume><medi
anOrderedVolume>480000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.837</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.837</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</price><volume>7703
10</volume><tradeTime>2020-03-
02T09:52:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.5274</refPx></row></table3><table4><
row><simpleAvgPx>81.09</simpleAvgPx><avgPx>81.0605</avgPx><highPx>81.7</highPx><lowPx>8
0.75</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq><numExecTrades>5</n



umExecTrades><totalValue>4072479.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>981000</media
nFilledVolume><medianOrderedVolume>490500</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.3952</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.643</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>33.4</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79</price><volume>1082
30</volume><tradeTime>2020-03-
03T10:35:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.09215</refPx></row></table3><table6>
<row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>137000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>28.25025</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>23.5005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>76.5</price><volume>38
2500</volume><tradeTime>2020-03-
06T10:26:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>78.42230000000001</refPx></row></table
3><table4><row><simpleAvgPx>77.25</simpleAvgPx><avgPx>77.25</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>772500</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>
500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.374</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.374</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>2200
00</volume><tradeTime>2020-03-
20T11:06:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>58.02745</refPx></row><row><startTime>
2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>53</price><volume>5300
0</volume><tradeTime>2020-03-
20T16:47:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>58.0849</refPx></row></table3><table4><
row><simpleAvgPx>53.666667</simpleAvgPx><avgPx>53.888889</avgPx><highPx>55</highPx><lo
wPx>53</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3<
/numExecTrades><totalValue>485000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</median
FilledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>0.9360000000000001</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table4><row><simpleAvgPx>62.0625</simpleAvgPx><avgPx>62.0625</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>6826875</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5500000</medianFilledVolu
me><medianOrderedVolume>5500000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8245</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.8245</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>66.5</price><volume>33
2500</volume><tradeTime>2020-03-
31T10:12:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>65.90000000000001</refPx></row></table
3><table4><row><simpleAvgPx>66.25</simpleAvgPx><avgPx>66.25</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>662500</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>
500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.8235</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS



ecs>0.8235</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HC
OB Float 
PERP</name><identifier><ID>XS0142391894</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITALY Float 
06/15/20</name><identifier><ID>XS0222189564</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table4><row><simpleAvgPx>100.7725</simpleAvgPx><avgPx>100.7725</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>5744032.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2850000</medianFilledVo
lume><medianOrderedVolume>2850000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.398</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.398</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8149999999999999</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8149999999999999</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>219780</volume><tradeTime>2020-03-
25T13:07:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>100.077202</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>220000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>BCGBK 6  3/4  
03/15/23</name><identifier><ID>USP31925AD54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALFARU 9  1/2  
02/18/25</name><identifier><ID>XS1135611652</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>390000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROTH Float 
PERP</name><identifier><ID>XS0197703118</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.26000000000001</pri
ce><volume>41130</volume><tradeTime>2020-01-
08T10:07:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.01775000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1.736</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>1.736</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.91</price><volume>1
6782</volume><tradeTime>2020-01-
09T14:03:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.21384999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel



Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.295</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.295</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.8</price><volume>84
800</volume><tradeTime>2020-01-
14T15:34:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.7225</refPx></row></table3><table4><
row><simpleAvgPx>84.78</simpleAvgPx><avgPx>84.78666699999999</avgPx></row></table4><ta
ble6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>12718
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>75000</medianFilledVolume><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.343</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.343</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.16</price><volume>4
2580</volume><tradeTime>2020-01-
16T09:51:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.40025</refPx></row></table3><table4>
<row><simpleAvgPx>85.20999999999999</simpleAvgPx><avgPx>85.20999999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>85210</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><median
OrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>1.864</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>1.864</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.5</price><volume>53
8650</volume><tradeTime>2020-02-
04T14:45:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.39</refPx></row><row><startTime>202
0-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.3</price><volume>25
5900</volume><tradeTime>2020-02-
04T15:45:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.39</refPx></row></table3><table4><ro
w><simpleAvgPx>85.22499999999999</simpleAvgPx><avgPx>85.41120100000001</avgPx><highPx
>85.5</highPx><lowPx>85</lowPx></row></table4><table6><row><numOrdRfq>8</numOrdRfq><
numExecTrades>8</numExecTrades><totalValue>3606915</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>250000</medianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><D



MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.70
4375</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6875</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>23.25</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.26000000000001</pri
ce><volume>42630</volume><tradeTime>2020-02-
06T15:41:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.42045</refPx></row></table3><table4>
<row><simpleAvgPx>85.17666699999999</simpleAvgPx><avgPx>85.184242</avgPx><highPx>85.26
000000000001</highPx><lowPx>85.01000000000001</lowPx></row></table4><table6><row><nu
mOrdRfq>7</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>140554</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>65000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>3.275333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.217</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.89</price><volume>5
1534</volume><tradeTime>2020-02-
07T11:43:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.47905</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.042</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.042</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.2</price><volume>23
4464</volume><tradeTime>2020-02-
12T09:52:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.66815</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-



21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.40000000000001</pri
ce><volume>427000</volume><tradeTime>2020-02-
21T11:00:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.9397</refPx></row></table3><table4><
row><simpleAvgPx>85.455</simpleAvgPx><avgPx>85.418333</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>512510</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>8.802</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.
802</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.65000000000001</pri
ce><volume>594411</volume><tradeTime>2020-02-
24T14:34:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.8798</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>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>13000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>HEIANA 4 
10/01/42</name><identifier><ID>USN39427AR59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TSCOLN 6.15 
11/15/37</name><identifier><ID>USG87621AL52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 4  1/8  
09/27/22</name><identifier><ID>USG03762CH52</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.36</price><volume>
208720</volume><tradeTime>2020-02-
21T11:05:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.675903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.19</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.19</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.49</price><volume>



208980</volume><tradeTime>2020-02-
28T15:19:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.8926</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>6.425</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>6.425</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.25</price><volume>
371875</volume><tradeTime>2020-03-
04T13:24:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.49415</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.293</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.293</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>775000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.26000000000001</pri
ce><volume>186520</volume><tradeTime>2020-03-
26T11:21:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.40804300000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.204</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.204</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>CTL 7.6 
09/15/39</name><identifier><ID>US156700AM80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTPHB Float 
PERP</name><identifier><ID>XS0274147296</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATFBP Float 
PERP</name><identifier><ID>XS0274618247</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr



adeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMY 3  1/4  
08/01/42</name><identifier><ID>US110122AU20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMEGR 4  3/4  
10/15/24</name><identifier><ID>USU31434AE08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EASTCM 8 
04/22/22</name><identifier><ID>XS0918292151</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGSBB Float 
PERP</name><identifier><ID>XS0147484074</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVJPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>PAA 6.65 
01/15/37</name><identifier><ID>US72650RAR30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABNANV Float 
07/21/20</name><identifier><ID>XS0114072423</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGVGFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>299550</volume><tradeTime>2020-01-
17T13:20:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>99.81549800000001</refPx></row></table
3><table4><row><simpleAvgPx>99.95</simpleAvgPx><avgPx>99.95</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>599700</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>
300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.6835</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.6835</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35.667</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FCX 5.45 
03/15/43</name><identifier><ID>US35671DBC83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GERPEL 7  1/4  
11/27/19</name><identifier><ID>DE000A13R5N7</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 4 
08/12/20</name><identifier><ID>USN93695BL23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GRSCL 6  1/4  
07/27/20</name><identifier><ID>XS0526995336</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VMED 5  1/8  
02/15/22</name><identifier><ID>XS0850236596</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GT 7 
03/15/28</name><identifier><ID>US382550AD35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBIAV Float 
PERP</name><identifier><ID>XS0193631040</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XRXCRP 3.8 
05/15/24</name><identifier><ID>US984121CJ06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.723</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.723</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>NIBCAP Float 
02/21/40</name><identifier><ID>XS0210781828</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DGVQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXASA Float 
PERP</name><identifier><ID>XS0210434782</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.94</price><volume>
51470</volume><tradeTime>2020-01-
07T10:13:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.6108</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.04</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.04</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
535867</volume><tradeTime>2020-01-
10T10:17:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.6966</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>6.304</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>6.304</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
51125</volume><tradeTime>2020-01-
29T16:29:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.69675</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>87500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.297</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.297</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.89</price><volume>
102890</volume><tradeTime>2020-01-
30T15:19:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.6279</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.39</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.39</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.26</price><volume>
153390</volume><tradeTime>2020-02-
04T13:38:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.7187</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>175000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.731</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.731</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.95</price><volume>
30885</volume><tradeTime>2020-02-
12T15:22:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.66405</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.161</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.161</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>37500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ERFFP 2  1/4  
01/27/22</name><identifier><ID>XS1174211471</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>
102760</volume><tradeTime>2020-02-
06T16:05:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.8161</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.227</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.227</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>5



12500</volume><tradeTime>2020-02-
27T16:23:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.73235</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5639999999999999</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5639999999999999</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>99</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>99<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>32.646</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>32.646</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>44.01</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44
.01</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.25</price><volume>8
39250</volume><tradeTime>2020-03-
27T10:11:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.41285000000001</refPx></row></table
3><table4><row><simpleAvgPx>93.423333</simpleAvgPx><avgPx>93.28157899999999</avgPx><hi
ghPx>93.76000000000001</highPx><lowPx>93.25</lowPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1772350</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>900000</medianFilledVolume><medianOrderedVolume>900000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>4.995</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.995</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LDOIM 6  1/4  
01/15/40</name><identifier><ID>USU58190AA41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110</price><volume>227
700</volume><tradeTime>2020-03-



26T17:12:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>111.254517</refPx></row></table3><table
4><row><simpleAvgPx>110.005</simpleAvgPx><avgPx>110.005</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>455420.7</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>207000</medianFilledVolume><medianOrderedVolume>20
7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.057</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>1.057</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>62</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>62</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>IBM 2.9 
11/01/21</name><identifier><ID>US459200HA23</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWRLN 4 
10/07/20</name><identifier><ID>XS1107304625</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFXCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>26336</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
NOVNVX 4.4 
05/06/44</name><identifier><ID>US66989HAH12</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EOANGR 6.65 
04/30/38</name><identifier><ID>USN3033QAU69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEZCP 5  5/8  
04/03/42</name><identifier><ID>XS0764314695</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PHIANA 5 
03/15/42</name><identifier><ID>US500472AE51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GS 2.6 
04/23/20</name><identifier><ID>US38148LAA44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWN 4.95 
01/23/25</name><identifier><ID>US845467AL33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
04/23/20</name><identifier><ID>US38148LAB27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3  1/2  
01/23/25</name><identifier><ID>US38148LAC00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MMBFP 2  1/8  
10/16/26</name><identifier><ID>FR0013449261</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.16</price><volume>
100160</volume><tradeTime>2020-01-
09T16:15:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.02215</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.202</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.202</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.76</price><volume>
101760</volume><tradeTime>2020-01-
22T13:24:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.5344</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.202</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.202</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.73999999999999</pri
ce><volume>257220</volume><tradeTime>2020-03-
19T12:47:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.50579999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.25</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>4.25</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RFLBNI 
0  1/4  
04/16/24</name><identifier><ID>XS2065593068</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA 0 
10/16/21</name><identifier><ID>XS2060692873</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTZNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 0  5/8  
10/17/22</name><identifier><ID>XS2066058988</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CJRAIL 2.2 
10/02/24</name><identifier><ID>XS2059791231</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DOMREP 5  1/2  
01/27/25</name><identifier><ID>USP3579EBD87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108</price><volume>108
000</volume><tradeTime>2020-02-
04T14:11:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.32995</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>47</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>47</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>C 1  
3/4  
01/28/25</name><identifier><ID>XS1173792059</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.362</price><volume
>322086</volume><tradeTime>2020-01-
20T14:31:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.205</refPx></row><row><startTime>2



020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.362</price><volume
>322086</volume><tradeTime>2020-01-
20T16:14:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.2034</refPx></row></table3><table4>
<row><simpleAvgPx>107.362</simpleAvgPx><avgPx>107.362</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>644172</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.594</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
594</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>75</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>75</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WIEAV 5 
PERP</name><identifier><ID>DE000A1ZN206</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM 7  1/8  
03/01/21</name><identifier><ID>XS0597182665</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>17.474</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>17.474</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>EQNR 2  3/4  
11/10/21</name><identifier><ID>US85771PAV40</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRILIJ 7  1/4  
01/16/25</name><identifier><ID>USY714AGAB82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEXIIM 1  3/4  
10/31/24</name><identifier><ID>XS2066703989</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>URUGUA 4  3/8  
12/15/28</name><identifier><ID>US917288BD36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>UYU</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-
02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.89</price><volume>
10789000</volume><tradeTime>2020-02-
18T14:57:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.0411</refPx></row></table3><table4>
<row><simpleAvgPx>107.9</simpleAvgPx><avgPx>107.9</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>21580000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>10000000</medianFilledVolume><medianOrderedVolume>10000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KCN 
5.95 
03/15/24</name><identifier><ID>US496902AN77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DARALA 6  3/4  
02/15/25</name><identifier><ID>XS2066049219</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARYNSW Float 
PERP</name><identifier><ID>CH0253592783</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>61</price><volume>1525
00</volume><tradeTime>2020-03-
17T14:21:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>46.132671</refPx></row><row><startTime
>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>57.903</price><volume>
144757</volume><tradeTime>2020-03-
17T16:57:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>46.132671</refPx></row></table3><table4
><row><simpleAvgPx>59.4515</simpleAvgPx><avgPx>59.4515</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>297257.5</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>25
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>237500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>KBC Float 
02/07/25</name><identifier><ID>XS0210976329</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVQFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>19000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>260000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EMIRAT 3  7/8  
03/19/23</name><identifier><ID>XS0904232310</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>OII 4.65 
11/15/24</name><identifier><ID>US675232AA07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CXW 4  5/8  
05/01/23</name><identifier><ID>US22025YAP51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BEKBBB 2  3/4  
10/25/26</name><identifier><ID>BE0002673540</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABNANV 5 
02/09/22</name><identifier><ID>NL0009980945</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JNJ 3  3/8  
12/05/23</name><identifier><ID>US478160BH61</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRK 3 
02/11/23</name><identifier><ID>US084670BJ68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALTAFP 1  7/8  
01/17/28</name><identifier><ID>FR0013453974</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-
02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.8</price><volume>1
04800</volume><tradeTime>2020-02-
14T13:56:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.95125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.52</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.52</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>ENELIM 0  3/8  
06/17/27</name><identifier><ID>XS2066706909</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENELIM 0 
06/17/24</name><identifier><ID>XS2066706818</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-
02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81</price><volume>4
99050</volume><tradeTime>2020-02-
13T10:12:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.90525</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>394</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>394</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>I
CBCAS Float 
10/17/22</name><identifier><ID>XS2066372777</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EHOUSE 7  5/8  
04/18/22</name><identifier><ID>XS2066636429</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OCINV 3  1/8  
11/01/24</name><identifier><ID>XS2066213625</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EGBLFN 6  1/4  
10/30/25</name><identifier><ID>XS2065633203</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVBNC 0 
02/27/51</name><identifier><ID>XS1038896426</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTZNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DELL 5.4 
09/10/40</name><identifier><ID>US24702RAM34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAKBN 6  7/8  
02/03/25</name><identifier><ID>XS1175854923</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVOGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KERPW 6  1/2  
10/17/24</name><identifier><ID>XS2010040983</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMEBMZ 9  5/8  
07/16/20</name><identifier><ID>USP1400AAA27</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DIALIN 6  1/8  
02/03/22</name><identifier><ID>XS1165980274</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABXCN 5  3/4  
05/01/43</name><identifier><ID>US06849RAK86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRNSBE 5  1/8  
02/05/22</name><identifier><ID>BE6275588760</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CARINC 6  1/8  
02/04/20</name><identifier><ID>XS1163232900</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KANGRP 9  1/4  
10/31/27</name><identifier><ID>XS2067265392</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>1
05500</volume><tradeTime>2020-02-
05T14:56:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.1892</refPx></row></table3><table4>
<row><simpleAvgPx>105.575</simpleAvgPx><avgPx>105.575</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>211150</totalV



alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.586</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
586</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UBIIM 1  5/8  



04/21/25</name><identifier><ID>XS2067213913</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MWDP 2  1/2  
02/09/27</name><identifier><ID>FR0012516417</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATCNA 6  1/4  
02/15/25</name><identifier><ID>XS1117300241</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table4><row><simpleAvgPx>103.525</simpleAvgPx><avgPx>103.525</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>1035250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolum
e><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>1.5</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>1.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>47.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>47.5</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>MIZUHO 4.2 
07/18/22</name><identifier><ID>XS0803109270</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOV 2.6 
12/01/22</name><identifier><ID>US637071AJ02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NKE 2  1/4  
05/01/23</name><identifier><ID>US654106AC78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPN 5  1/2  
02/01/24</name><identifier><ID>US131347CJ36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COE 0 
02/26/24</name><identifier><ID>IT0006527185</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197</price><volume>157
60</volume><tradeTime>2020-01-
24T16:48:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>199.403198</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.1</price><volume>4
9275</volume><tradeTime>2020-02-
04T16:44:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>200.673706</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.51</price><volume>
9875</volume><tradeTime>2020-02-
18T16:37:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>197.530701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.51</price><volume>
1975</volume><tradeTime>2020-02-
19T16:38:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>197.460724</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>199.31</price><volume>
5979</volume><tradeTime>2020-03-
06T17:01:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.470001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>198.01</price><volume>
5940</volume><tradeTime>2020-03-
12T16:53:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.378799</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.5</price><volume>1
1850</volume><tradeTime>2020-03-
18T16:40:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.983002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>196.51</price><volume>
9825</volume><tradeTime>2020-03-
27T16:43:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>196.730896</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab



le2><name>EBRD 0 
02/05/24</name><identifier><ID>IT0006527078</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBZUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.01</price><volume>
19701</volume><tradeTime>2020-01-
10T16:42:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>197.671906</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.01</price><volume>
11820</volume><tradeTime>2020-01-
13T16:45:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>197.723602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.01</price><volume>
68953</volume><tradeTime>2020-01-
17T16:43:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>197.761505</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.01</price><volume>
39402</volume><tradeTime>2020-01-
24T16:48:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.010696</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.01</price><volume>
98505</volume><tradeTime>2020-01-
28T16:52:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.300003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.11</price><volume>
1971</volume><tradeTime>2020-02-
03T16:36:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>198.465698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.31</price><volume>
5919</volume><tradeTime>2020-02-
17T16:36:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.556702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.31</price><volume>
59193</volume><tradeTime>2020-02-
18T16:37:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.572601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>198.005333</price><volu
me>29700</volume><tradeTime>2020-02-
19T16:38:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.609695</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>198.01</price><volume>
45542</volume><tradeTime>2020-02-
20T16:50:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.609299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.85</price><volume>
3957</volume><tradeTime>2020-02-
24T16:43:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.575806</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>199.01</price><volume>
69653</volume><tradeTime>2020-02-
26T16:40:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>198.764694</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>200</price><volume>240
00</volume><tradeTime>2020-02-
28T16:43:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.824097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>199.01</price><volume>
39802</volume><tradeTime>2020-03-
03T16:38:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>199.170395</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>199.5</price><volume>9
975</volume><tradeTime>2020-03-
04T16:57:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>199.203094</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.61</price><volume>
1976</volume><tradeTime>2020-03-
13T16:45:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.9711</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.81</price><volume>
87036</volume><tradeTime>2020-03-
17T16:57:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.450195</refPx></row></table3><table
4><row><simpleAvgPx>197.805</simpleAvgPx><avgPx>197.8088</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>98904.3999
9999999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrder
edVolume>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-



18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>197.5</price><volume>1
3825</volume><tradeTime>2020-03-
18T16:40:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>198.504898</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>DB 0 
10/15/21</name><identifier><ID>DE0001343101</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNFB</ID><IDType>CFI</IDType></classification><currency>ITL</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 5 
06/22/20</name><identifier><ID>NL0009483825</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.875</price><volume
>682562</volume><tradeTime>2020-02-
06T10:20:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.852203</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.793</price><volume
>1125830</volume><tradeTime>2020-02-
14T10:19:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.733902</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.67</price><volume>
1087869</volume><tradeTime>2020-02-
25T10:33:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.705521</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.56</price><volume>
1255281</volume><tradeTime>2020-02-
28T13:26:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.474602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>2</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
KFW 0.05 
09/29/34</name><identifier><ID>DE000A2YNZ16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHTR 4.8 
03/01/50</name><identifier><ID>US161175BT05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NCMAU 5  3/4  
11/15/41</name><identifier><ID>USQ66511AB43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CARGOT 3  3/8  
03/31/20</name><identifier><ID>FI4000086574</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 3  3/4  
07/15/42</name><identifier><ID>US03523TBQ04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MSFT 5.2 
06/01/39</name><identifier><ID>US594918AD65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HMELIN 5.45 
10/22/26</name><identifier><ID>XS2052949968</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR Float 
03/22/21</name><identifier><ID>XS0126504421</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.15 
02/09/22</name><identifier><ID>US037833AY62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 3.45 
02/09/45</name><identifier><ID>US037833BA77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 1.55 
02/07/20</name><identifier><ID>US037833AX89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 5  7/8  
02/15/25</name><identifier><ID>US64110LAL09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2  1/2  
02/09/25</name><identifier><ID>US037833AZ38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KANGRP 5  3/4  
10/31/26</name><identifier><ID>XS2067263850</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-



23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.97</price><volume>
524850</volume><tradeTime>2020-01-
23T17:10:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.2857</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MEDGAM 7 
10/11/24</name><identifier><ID>DE000A2R4KF3</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CI 4  1/2  
02/25/26</name><identifier><ID>USU1716AAU17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
JPM 1  7/8  
02/10/20</name><identifier><ID>XS1185978696</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>CMCSA 3  1/8  
11/26/22</name><identifier><ID>USG15632AN58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ACAFP 2  3/8  
01/22/25</name><identifier><ID>US22535EAA55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RESFER 6 
10/12/20</name><identifier><ID>FR0000483075</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5590000000000001</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5590000000000001</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>18.001</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>18.001</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CCB 0.05 
10/22/22</name><identifier><ID>XS2066776274</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIB 1  7/8  
02/10/25</name><identifier><ID>US298785GS94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table4><row><simpleAvgPx>105.3225</simpleAvgPx><avgPx>105.3225</av
gPx><highPx>105.33</highPx><lowPx>105.315</lowPx></row></table4><table6><row><numOrdRf
q>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>73725750</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>17500000</medianFilledVolume><medianOrderedVolume>17500000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.8895</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.75149
99999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.75</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BCG 1  7/8  
PERP</name><identifier><ID>CH0503924372</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TBIGIJ 5  1/4  
02/10/22</name><identifier><ID>XS1165340883</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DGELN 2  7/8  
05/11/22</name><identifier><ID>US25245BAB36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ENGIFP 2  7/8  
10/10/22</name><identifier><ID>USF42768GM14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>37500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HALKBK 4  3/4  
02/11/21</name><identifier><ID>XS1188073081</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPPEUS 2  5/8  
02/12/25</name><identifier><ID>XS1185941850</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.7</price><volume>3
26100</volume><tradeTime>2020-01-
20T14:43:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.13065</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BAC
R 5.3304 
PERP</name><identifier><ID>XS0248675364</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 12 
PERP</name><identifier><ID>US539473AE82</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRK 1.85 
02/10/20</name><identifier><ID>US58933YAS46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MRK 2.35 
02/10/22</name><identifier><ID>US58933YAQ89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ANIMIM 1  3/4  
10/23/26</name><identifier><ID>XS2069040389</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HBMGR 3  1/4  
10/25/26</name><identifier><ID>DE000A255DH9</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.55</price><volume>



1075500</volume><tradeTime>2020-01-
28T14:46:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.80745</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.86</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.86</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>18.5</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>18.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>19
3000</volume><tradeTime>2020-03-
27T16:36:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.27115000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>LAMON 4  3/8  
PERP</name><identifier><ID>FR0013455854</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107</price><volume>214
000</volume><tradeTime>2020-02-
26T10:29:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.2499</refPx></row></table3><table4>
<row><simpleAvgPx>107.4375</simpleAvgPx><avgPx>107.517857</avgPx><highPx>108</highPx><l
owPx>107</lowPx></row></table4><table6><row><numOrdRfq>9</numOrdRfq><numExecTrades>
4</numExecTrades><totalValue>1505250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</me
dianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.68825</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.787</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>25.25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>4
99750</volume><tradeTime>2020-03-
10T16:05:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.83105</refPx></row></table3><table6>
<row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.763</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.763</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>7.333333</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.25</price><volume>1
94500</volume><tradeTime>2020-03-
12T09:35:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.7645</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.755</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.755</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.98</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.98</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</med



ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>BTSDF 5  5/8  
10/24/24</name><identifier><ID>XS2067255328</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALTICE 7  5/8  
02/15/25</name><identifier><ID>USL0179RAH59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LPTY 2  7/8  
10/24/24</name><identifier><ID>US52206BAD01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-
02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.54</price><volume>
517700</volume><tradeTime>2020-02-
25T16:30:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.776451</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.589</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.589</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>APCLPR 4 
10/24/29</name><identifier><ID>FR0013455862</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.45</price><volume>
794150</volume><tradeTime>2020-02-
14T09:33:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.693</refPx></row></table3><table4><
row><simpleAvgPx>113.325</simpleAvgPx><avgPx>113.325</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1586550</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>700000</medianFilledVolume><medianOrderedVolume>70000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.754</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
754</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>CPIPGR 1  5/8  
04/23/27</name><identifier><ID>XS2069407786</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.763999999999999</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.763999999999999</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROSINI Float 
10/30/25</name><identifier><ID>XS2066721965</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IEP 6  1/4  
05/15/26</name><identifier><ID>US451102BT32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 2  3/4  
02/17/25</name><identifier><ID>DE000DB7XJJ2</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>
6099</volume><tradeTime>2020-03-
02T10:26:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.25935</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.513</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.513</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>EQNR 2.45 
01/17/23</name><identifier><ID>US85771PAG72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>32000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSFT 2  3/8  
02/12/22</name><identifier><ID>US594918BA18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSFT 4 
02/12/55</name><identifier><ID>US594918BE30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
IGT 4  3/4  
02/15/23</name><identifier><ID>XS1204434028</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table4><row><simpleAvgPx>107.4375</simpleAvgPx><avgPx>107.4375</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>4942125</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2300000</medianFilledVolu
me><medianOrderedVolume>2300000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.753</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.753</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCA 7  1/2  
11/15/95</name><identifier><ID>US197677AH07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRDEM 1  1/2  
10/25/25</name><identifier><ID>XS2068978050</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCHOPA 6  3/8  
11/01/24</name><identifier><ID>XS2070055095</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNP 2  3/8  
02/17/25</name><identifier><ID>XS1190632999</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 2.4 



02/18/20</name><identifier><ID>US172967JJ16</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALLY 4  1/8  
02/13/22</name><identifier><ID>US02005NAY67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CENSUD 5.15 
02/12/25</name><identifier><ID>USP2205JAK62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUNEVC 4  1/2  
04/01/22</name><identifier><ID>USC18885AE07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IGT 6  1/2  
02/15/25</name><identifier><ID>USG4863AAC20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN Float 
PERP</name><identifier><ID>XS0202197694</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>215000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>99</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>99</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>67500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>RAGSTF 0 
02/18/21</name><identifier><ID>DE000A14J3R2</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC 3 
02/19/25</name><identifier><ID>US94974BGH78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM 1  3/4  
01/28/25</name><identifier><ID>XS2072815066</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RY 2  1/4  
11/01/24</name><identifier><ID>US78015K7C20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAL 2.9 
10/28/24</name><identifier><ID>US247361ZU54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAL 3  3/4  
10/28/29</name><identifier><ID>US247361ZT81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XLNX 3 
03/15/21</name><identifier><ID>US983919AH40</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUTHIN 6  1/8  
10/31/22</name><identifier><ID>US62828M2A84</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 1.35 
04/15/22</name><identifier><ID>IT0005086886</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROSW 2  7/8  
09/29/21</name><identifier><ID>USU75000BA36</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 3  7/8  
04/15/24</name><identifier><ID>US22532MAM47</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AUST Float 
04/22/20</name><identifier><ID>XS0216258763</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.13</price><volume>
243315</volume><tradeTime>2020-01-
30T12:27:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.159203</refPx></row></table3><table
4><row><simpleAvgPx>100.13</simpleAvgPx><avgPx>100.13</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>901170</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>45000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>8.364000000000001</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>8.364000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>20.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.426</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>7.426</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>GMKNRM 3  3/8  
10/28/24</name><identifier><ID>XS2069992258</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0.65 
10/28/27</name><identifier><ID>IT0005388175</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.12</price><volume>1
645576</volume><tradeTime>2020-03-
26T11:03:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.9302</refPx></row></table3><table4><
row><simpleAvgPx>95.125</simpleAvgPx><avgPx>95.125</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3291325</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1730000</medianFilledVolume><medianOrderedVolume>173000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.705</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
705</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NFLX 4  
7/8  
06/15/30</name><identifier><ID>US64110LAV80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 4  7/8  
06/15/30</name><identifier><ID>USU74079AQ46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 7 
PERP</name><identifier><ID>CH0271428333</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>IGT 6  1/4  
02/15/22</name><identifier><ID>USG4863AAB47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALSFR 0  1/2  
10/30/34</name><identifier><ID>FR0013457058</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RABOBK 0  1/4  
10/30/26</name><identifier><ID>XS2068969067</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.2</price><volume>99
200</volume><tradeTime>2020-01-
17T14:01:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.0966</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KWIP
KK 4.229 
10/29/26</name><identifier><ID>XS2071383397</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DISCA 3  1/4  
04/01/23</name><identifier><ID>US25470DAH26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBL 4.6 



10/15/24</name><identifier><ID>US12505JAB98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AEFES 3  3/8  
11/01/22</name><identifier><ID>US032523AA09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCKBCN 4  3/4  
01/15/22</name><identifier><ID>US878742AV70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NFLX 3  5/8  
06/15/30</name><identifier><ID>XS2072829794</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table4><row><simpleAvgPx>100.4</simpleAvgPx><avgPx>100.4</avgPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>2409600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1200000</medianFilledVolume><m
edianOrderedVolume>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.658</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.658</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>9</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.7</price><volume>98
7000</volume><tradeTime>2020-03-
12T10:46:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.88055</refPx></row></table3><table4>
<row><simpleAvgPx>99.09999999999999</simpleAvgPx><avgPx>99.233333</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2
977000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrder
edVolume>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.86</price><volume>9
2860</volume><tradeTime>2020-03-
17T09:53:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.39785000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>2.726</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.726</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR



tsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MUR 3.7 
12/01/22</name><identifier><ID>US626717AF90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SCANBD Float 
11/04/24</name><identifier><ID>SE0013101219</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIOLN 7  1/8  
07/15/28</name><identifier><ID>US767201AD89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NAB 1  7/8  
02/20/20</name><identifier><ID>XS1193180921</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DEVTAM 5.082 
12/30/23</name><identifier><ID>IL0011321747</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>265000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFCM Float 
PERP</name><identifier><ID>XS0212581564</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.25</price><volume>1
487677</volume><tradeTime>2020-01-
15T10:17:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.1773</refPx></row></table3><table6><



row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.5</price><volume>82
5000</volume><tradeTime>2020-01-
21T15:25:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.53465</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>76500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>77000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.90000000000001</pri
ce><volume>169800</volume><tradeTime>2020-02-



18T10:35:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.20135000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.593</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.593</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table4><row><simpleAvgPx>64.5</simpleAvgPx><avgPx>64.5</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>714660</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>554000</medianFilledVolume><medi
anOrderedVolume>554000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.848</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.848</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>59</price><volume>1180
00</volume><tradeTime>2020-03-
17T12:56:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>64.947</refPx></row></table3><table4><r
ow><simpleAvgPx>59.5</simpleAvgPx><avgPx>59.5</avgPx></row></table4><table6><row><num
OrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>238000</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.8735000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.8735000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>2200
00</volume><tradeTime>2020-03-
20T11:07:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>58.36965</refPx></row></table3><table4>
<row><simpleAvgPx>54</simpleAvgPx><avgPx>54</avgPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>432000</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif



y><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.47</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.47</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table4><row><simpleAvgPx>62</simpleAvgPx><avgPx>62</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>1116000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>900000</medianFilledVolume><median
OrderedVolume>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.3685</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.3685</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>HWM 6  3/4  
01/15/28</name><identifier><ID>US022249AU09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFXXR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TENERG 2.6 
10/22/26</name><identifier><ID>GRC813119AD1</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 6 
11/15/41</name><identifier><ID>USC98874AJ64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>MAERSK 3  3/4  
09/22/24</name><identifier><ID>USK0479SAC28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRK 3.4 
01/31/22</name><identifier><ID>US084670BF47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACFP 2  5/8  
PERP</name><identifier><ID>FR0013457157</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
02500</volume><tradeTime>2020-01-
07T16:24:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.1395</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.659</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.659</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>61</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>61</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.7</price><volume>1
01700</volume><tradeTime>2020-02-
05T09:34:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.31075</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>10.906</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>10.906</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.3</price><volume>1
013000</volume><tradeTime>2020-02-
07T11:01:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.52705</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table4><row><simpleAvgPx>100.005</simpleAvgPx><avgPx>100.005</avgP
x></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>5000250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolu
me><medianOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>5.136</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>5.136</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.8</price><volume>98
800</volume><tradeTime>2020-02-
27T14:18:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.37779999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.696</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.696</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.55</price><volume>1
89100</volume><tradeTime>2020-02-
28T11:12:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.59135000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.737</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.737</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2020-03-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.98999999999999</pri
ce><volume>193980</volume><tradeTime>2020-03-
04T15:05:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.0424</refPx></row></table3><table6><
row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.514</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.514</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.5</price><volume>85
500</volume><tradeTime>2020-03-
13T15:10:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.33035</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.784</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.784</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>82</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>82</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.5</price><volume>80
5000</volume><tradeTime>2020-03-
30T13:59:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.3171</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KCMA 
3.8 
04/08/24</name><identifier><ID>USP60694CL19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVBNC Float 
02/07/35</name><identifier><ID>XS0210172721</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CI 4  3/4  
11/15/21</name><identifier><ID>USU1716AAP22</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FMEGR 5  3/4  
02/15/21</name><identifier><ID>USU31433AA03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRENVX 2  7/8  
12/06/22</name><identifier><ID>USU7514EAU48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCBBB 3  3/4  
03/27/20</name><identifier><ID>BE0002428036</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIB 12  1/2  
06/25/35</name><identifier><ID>XS0435957682</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STENA 5  3/4  
03/01/24</name><identifier><ID>USL62788AA99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>285000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>235000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNPFP Float 
PERP</name><identifier><ID>FR0010167247</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
45202</volume><tradeTime>2020-01-
07T10:48:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.31025</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>45000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.668</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.668</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHIBAB 2.65 
10/30/24</name><identifier><ID>XS2066405536</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGN 4  7/8  
12/21/20</name><identifier><ID>XS0232334952</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>X 6.65 
06/01/37</name><identifier><ID>US912909AD03</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 5 
01/17/24</name><identifier><ID>USF8590LAA47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IMBLN 3  1/2  
02/11/23</name><identifier><ID>USG4721VBL74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 6 
05/31/20</name><identifier><ID>IT0004605074</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.18</price><volume>
4087</volume><tradeTime>2020-01-
02T16:34:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>102.
255</simpleAvgPx><avgPx>102.226552</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>5929.14</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>2900</medianFilledVolume><medianOrderedVolume>2900</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.23</price><volume>
204</volume><tradeTime>2020-01-
08T16:39:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.13</price><volume>
30026</volume><tradeTime>2020-01-
13T16:44:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.06</price><volume>
5715</volume><tradeTime>2020-01-
15T16:42:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>918



0</volume><tradeTime>2020-01-
17T16:43:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.96</price><volume>
8156</volume><tradeTime>2020-01-
20T16:41:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.93</price><volume>
41995</volume><tradeTime>2020-01-
22T16:57:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.91</price><volume>
14267</volume><tradeTime>2020-01-
23T16:45:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.92</price><volume>
5707</volume><tradeTime>2020-01-
24T16:47:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
10185</volume><tradeTime>2020-02-
03T16:36:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>101.
855</simpleAvgPx><avgPx>101.859289</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>143214.16</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>70300</medianFilledVolume><medianOrderedVolume>70300</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts



Tables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.753333</price><volu
me>12210</volume><tradeTime>2020-02-
06T16:42:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.72</price><volume>
6103</volume><tradeTime>2020-02-
07T16:50:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.81</price><volume>
1018</volume><tradeTime>2020-02-
10T16:53:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.61</price><volume>
13615</volume><tradeTime>2020-02-
18T16:37:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.46</price><volume>
3652</volume><tradeTime>2020-02-
24T16:43:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.46</price><volume>
10146</volume><tradeTime>2020-02-
25T16:55:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t



radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.31</price><volume>
101310</volume><tradeTime>2020-03-
02T16:43:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</price><volume>
202700</volume><tradeTime>2020-03-
03T09:33:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.339036</price><volu
me>56749</volume><tradeTime>2020-03-
03T16:38:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>101.
344518</simpleAvgPx><avgPx>101.347602</avgPx></row></table4><table6><row><numOrdRfq>2
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>259449.859992</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>128000</medianFilledVolume><medianOrderedVolume>128000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>27.567</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>27.567</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.261905</price><volu
me>4253</volume><tradeTime>2020-03-
05T16:51:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.23</price><volume>
36442</volume><tradeTime>2020-03-
06T17:01:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.07</price><volume>
12128</volume><tradeTime>2020-03-
11T16:53:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.904713</price><volu
me>52672</volume><tradeTime>2020-03-
13T16:46:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.55</price><volume>
24132</volume><tradeTime>2020-03-
19T16:40:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SANUK 4 
03/13/24</name><identifier><ID>US80283LAJ26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AEGON 4.26 
PERP</name><identifier><ID>NL0000120889</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQN</ID><IDType>CFI</IDType></classification><currency>NLG</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.04000000000001</pri
ce><volume>18008</volume><tradeTime>2020-01-
20T14:56:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.009</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.75</price><volume>4
537</volume><tradeTime>2020-01-
21T15:23:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.009</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.55</price><volume>1
00705</volume><tradeTime>2020-01-
27T13:28:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>90.71344999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.95</price><volume>1
8390</volume><tradeTime>2020-01-
28T12:10:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.71344999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.45</price><volume>4
7225</volume><tradeTime>2020-01-
30T12:09:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.75</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.55</price><volume>4
8275</volume><tradeTime>2020-02-
10T16:15:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.98335</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>96.84</si
mpleAvgExecutedPx><totalValue>106524</totalValue></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>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.93000000000001</pri
ce><volume>106623</volume><tradeTime>2020-02-
20T12:51:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.58335</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.7389</price><volume
>81665</volume><tradeTime>2020-03-



02T09:56:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.833</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>RIOOIL 9  3/4  
01/06/27</name><identifier><ID>USU76673AB55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PM 3.6 
11/15/23</name><identifier><ID>US718172BE85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EKOSEM 8  1/2  
12/07/22</name><identifier><ID>DE000A1R0RZ5</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.202</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.202</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
0250</volume><tradeTime>2020-01-
20T12:37:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.791901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>5.851</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.851</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>75</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>75</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>2
8644</volume><tradeTime>2020-01-
21T12:27:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.564743</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.18</meanTimeAcceptToExecSecs><medianTimeAcc



eptToExecSecs>0.18</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.36</price><volume>
60216</volume><tradeTime>2020-02-
25T15:42:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.037003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.082</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.082</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>9960</volume><tradeTime>2020-02-
26T16:30:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.325897</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ICTZ 0 
11/29/21</name><identifier><ID>IT0005388928</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBZUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CFNG Float 
PERP</name><identifier><ID>XS0182774256</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVSPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90</price><volume>1620
00</volume><tradeTime>2020-03-
10T11:35:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.383171</refPx></row></table3><table4
><row><simpleAvgPx>90.75</simpleAvgPx><avgPx>90.75</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>326700</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>180000</medianFilledVolume><medianOrderedVolume>180000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.569</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.569<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>28.5</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.5</price><volume>12
99375</volume><tradeTime>2020-03-
30T14:59:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.808617</refPx></row></table3><table4
><row><simpleAvgPx>82.583333</simpleAvgPx><avgPx>82.820896</avgPx><highPx>83.25</highPx
><lowPx>82</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrade
s>3</numExecTrades><totalValue>3329400</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1575000</
medianFilledVolume><medianOrderedVolume>1575000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.992</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>116</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>10
3</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>BAC Float 
09/15/26</name><identifier><ID>US59022CAA18</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BINBUR 4  1/8  
06/06/24</name><identifier><ID>USP13296AL53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MO 2.95 
05/02/23</name><identifier><ID>US02209SAP83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCNORD Float 
PERP</name><identifier><ID>FR0010128835</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.36</price><volume>2
4108</volume><tradeTime>2020-01-
09T14:13:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>80.1443</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.028</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.028</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>38</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table4><row><simpleAvgPx>81.90000000000001</simpleAvgPx><avgPx>81
.90000000000001</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>8190000</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000
000</medianFilledVolume><medianOrderedVolume>5000000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.533</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.533</medianTimeAcceptToExecSecs><



meanTimeRequestToQuoteSecs>12.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>12.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82</price><volume>4100
00</volume><tradeTime>2020-01-
30T16:04:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>81.88254999999999</refPx></row></table
3><table4><row><simpleAvgPx>81.833333</simpleAvgPx><avgPx>81.88888900000001</avgPx><hi
ghPx>82</highPx><lowPx>81.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRf
q><numExecTrades>3</numExecTrades><totalValue>737000</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5
73333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.72</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>112500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ADROIJ 
4  1/4  
10/31/24</name><identifier><ID>USY70902AB04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NDASS 4  7/8  
01/14/21</name><identifier><ID>US65557DAF87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GBBFP 6.446 
PERP</name><identifier><ID>FR0012239531</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.25</price><volume>25
0</volume><tradeTime>2020-01-
02T16:31:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>3.871469</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>0.5</price><volume>150
</volume><tradeTime>2020-01-
14T10:03:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>3.526038</refPx></row><row><startTime>
2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>0.25</price><volume>75
</volume><tradeTime>2020-01-
14T16:06:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>3.526038</refPx></row></table3><table4>
<row><simpleAvgPx>0.375</simpleAvgPx><avgPx>0.375</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>225</totalValue><nu
mOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>30000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>95</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>95</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>POMFP 2  7/8  
05/29/20</name><identifier><ID>FR0011502830</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table4><row><simpleAvgPx>100.780333</simpleAvgPx><avgPx>100.7795</
avgPx><highPx>100.782</highPx><lowPx>100.777</lowPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>81026718</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>20200000</medianFilledVolume><medianOrderedVolume>20200000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.735</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.80
70000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ROTH 9 
PERP</name><identifier><ID>XS0048662232</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFGPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
VAHAU 8  1/8  
11/15/24</name><identifier><ID>USQ94606AH52</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BBVASM Float 
PERP</name><identifier><ID>XS0225115566</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIFP 4  1/4  
07/15/22</name><identifier><ID>USF7061BAN04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GPIXLX 10 
PERP</name><identifier><ID>XS0282340230</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>360000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>360000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>360000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETSOF 7  1/2  
01/26/22</name><identifier><ID>XS0271812447</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBDBCN 7.45 
05/01/34</name><identifier><ID>USC10602AJ68</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1089000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>236000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORBIA 5  7/8  
09/17/44</name><identifier><ID>USP57908AF58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>QWECOM 7  3/4  
02/15/31</name><identifier><ID>US74913EAJ91</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PORTIG 8 
PERP</name><identifier><ID>XS0216711340</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK 6.91 
PERP</name><identifier><ID>XS0368541032</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NIBCAP Float 
PERP</name><identifier><ID>XS0215294512</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAVJPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LEN 4  3/4  
11/15/22</name><identifier><ID>US526057BN32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 6 
01/22/14</name><identifier><ID>USF2893TAL01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMARK Float 
PERP</name><identifier><ID>FR0010096826</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 6.95 
01/26/39</name><identifier><ID>USF2893TAC02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>T
EMASE 5  3/8  
11/23/39</name><identifier><ID>US87973RAB69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHGRID 2.45 
01/26/27</name><identifier><ID>XS1165756633</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED Float 
06/13/21</name><identifier><ID>IT0004720436</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.808483</price><volu
me>30684</volume><tradeTime>2020-01-
02T16:34:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.3294</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.88</price><volume>
91056</volume><tradeTime>2020-01-
03T16:35:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.2614</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.914973</price><volu
me>117565</volume><tradeTime>2020-01-
07T16:35:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.2843</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.881</price><volume



>62469</volume><tradeTime>2020-01-
08T16:39:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.23845</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.853571</price><volu
me>148194</volume><tradeTime>2020-01-
09T16:56:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.3068</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table4><row><simpleAvgPx>105.725408</simpleAvgPx><avgPx>105.75569
8</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>1259550.360088</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>595500</medi
anFilledVolume><medianOrderedVolume>595500</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>11.26</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>11.26</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
15+00:00</tradeDate><table4><row><simpleAvgPx>105.759427</simpleAvgPx><avgPx>105.78328
3</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>827225.269972</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>391000</media
nFilledVolume><medianOrderedVolume>391000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.369</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.369</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.719719</price><volu
me>120520</volume><tradeTime>2020-01-
16T16:46:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.12045</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.63483</price><volu
me>105634</volume><tradeTime>2020-01-
17T16:43:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.10225</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.727929</price><volu
me>74009</volume><tradeTime>2020-01-
20T16:41:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.1932</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.600624</price><volu
me>196417</volume><tradeTime>2020-01-
21T16:37:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.075</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>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.712</price><volume
>30656</volume><tradeTime>2020-01-
23T16:46:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.04095</refPx></row></table3><table4
><row><simpleAvgPx>105.658378</simpleAvgPx><avgPx>105.618336</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>24186
5.99</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>114500</medianFilledVolume><medianOrderedVol
ume>114500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.601</price><volume
>93984</volume><tradeTime>2020-01-
27T16:47:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.97295</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.650758</price><volu
me>139459</volume><tradeTime>2020-01-
28T16:52:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.89295</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.6119</price><volum
e>10561</volume><tradeTime>2020-01-
29T16:43:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.95255</refPx></row></table3><table4
><row><simpleAvgPx>105.606345</simpleAvgPx><avgPx>105.600855</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>18173
90.720588</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>860500</medianFilledVolume><medianOrde
redVolume>860500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.563507</price><volu
me>74950</volume><tradeTime>2020-01-
30T16:43:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.08215</refPx></row></table3><table4
><row><simpleAvgPx>105.580253</simpleAvgPx><avgPx>105.567642</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>85509.
78997</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>40500</medianFilledVolume><medianOrderedV
olume>40500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.629094</price><volu
me>157387</volume><tradeTime>2020-01-
31T16:58:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.08215</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.424</price><volume
>158136</volume><tradeTime>2020-02-
04T16:44:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.0214</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>105.41</
simpleAvgExecutedPx><totalValue>105410</totalValue></row><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.379338</price><volu
me>165445</volume><tradeTime>2020-02-
06T16:42:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.0214</refPx></row></table3><table4>
<row><simpleAvgPx>105.415168</simpleAvgPx><avgPx>105.391168</avgPx><highPx>105.499333<
/highPx><lowPx>105.372</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><n
umExecTrades>4</numExecTrades><totalValue>377300.380027</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>93000</medianFilledVolume><medianOrderedVolume>93000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.4
21</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.421</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.364</price><volume
>99042</volume><tradeTime>2020-02-
07T16:46:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.0214</refPx></row></table3><table4>
<row><simpleAvgPx>105.497</simpleAvgPx><avgPx>105.587906</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>627192.16<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>297000</medianFilledVolume><medianOrderedVolume>
297000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.345</price><volume
>76901</volume><tradeTime>2020-02-
11T16:40:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.0214</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-



13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.2445</price><volum
e>46307</volume><tradeTime>2020-02-
13T16:41:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.9929</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.338945</price><volu
me>115872</volume><tradeTime>2020-02-
20T16:50:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.85</refPx></row></table3><table4><r
ow><simpleAvgPx>105.414473</simpleAvgPx><avgPx>105.462761</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>643322.8
4005</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>305000</medianFilledVolume><medianOrderedVo
lume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>3.955</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>3.955</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.242333</price><volu
me>47359</volume><tradeTime>2020-02-
21T16:36:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.74285</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.096143</price><volu
me>147134</volume><tradeTime>2020-02-
24T16:43:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.58215</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.051953</price><volu
me>134466</volume><tradeTime>2020-02-
25T16:55:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.5286</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.983647</price><volu
me>53541</volume><tradeTime>2020-02-
26T16:40:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.27505</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.430239</price><volu
me>113828</volume><tradeTime>2020-02-
27T16:42:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.22145</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.508</price><volume
>11495</volume><tradeTime>2020-03-
02T16:43:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.68915</refPx></row></table3><table4
><row><simpleAvgPx>104.504</simpleAvgPx><avgPx>104.504</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>22990.88</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>11000</medianFilledVolume><medianOrderedVolume>110
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.473684</price><volu
me>39699</volume><tradeTime>2020-03-
03T16:38:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.3584</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.456961</price><volu
me>185933</volume><tradeTime>2020-03-
04T16:57:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.622803</refPx></row></table3><table
4><row><simpleAvgPx>104.61248</simpleAvgPx><avgPx>104.460417</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>18802
8.750046</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>90000</medianFilledVolume><medianOrder
edVolume>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.257243</price><volu



me>111555</volume><tradeTime>2020-03-
05T16:52:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.53635</refPx></row></table3><table4
><row><simpleAvgPx>104.355621</simpleAvgPx><avgPx>104.27406</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>122000.
65001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>58500</medianFilledVolume><medianOrderedV
olume>58500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.070368</price><volu
me>121762</volume><tradeTime>2020-03-
06T17:01:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.22275</refPx></row></table3><table4
><row><simpleAvgPx>104.28514</simpleAvgPx><avgPx>104.354241</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>360022.
130019</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>172500</medianFilledVolume><medianOrdere
dVolume>172500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.864</price><volume
>18335</volume><tradeTime>2020-03-
09T16:47:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.458099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.036982</price><volu
me>114281</volume><tradeTime>2020-03-
10T16:36:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.385</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>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9635</price><volum
e>16314</volume><tradeTime>2020-03-
11T16:53:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.05535</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.10425</price><volu
me>12132</volume><tradeTime>2020-03-
12T16:53:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>102.6539</refPx></row></table3><table4>
<row><simpleAvgPx>101.452125</simpleAvgPx><avgPx>101.490778</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>27402.5
1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>13500</medianFilledVolume><medianOrderedVolum
e>13500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.376875</price><volu
me>81101</volume><tradeTime>2020-03-
13T16:46:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.9837</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>1
007</volume><tradeTime>2020-03-
17T16:57:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.72805</refPx></row></table3><table4
><row><simpleAvgPx>100.793049</simpleAvgPx><avgPx>100.883829</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>82724.
740028</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>41000</medianFilledVolume><medianOrdered
Volume>41000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.613044</price><volu
me>92564</volume><tradeTime>2020-03-
18T16:40:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.71215</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.427283</price><volu
me>53756</volume><tradeTime>2020-03-
19T16:41:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.7157</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.649</price><volume
>17280</volume><tradeTime>2020-03-
23T16:36:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.543</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>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.875164</price><volu
me>124287</volume><tradeTime>2020-03-
31T15:36:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.74925</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>DELL 7.1 
04/15/28</name><identifier><ID>US247025AE93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SESGFP 3.6 
04/04/23</name><identifier><ID>USL8175MAB65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 4  1/4  
12/15/21</name><identifier><ID>US89152UAB89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FTR 7  7/8  
01/15/27</name><identifier><ID>US17453BAS07</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 
12/07/21</name><identifier><ID>XS0276527602</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUFJIN Float 
12/30/99</name><identifier><ID>XS0357998268</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FFGRPG 1  3/4  
07/03/19</name><identifier><ID>XS1082775054</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>SWVGR Float 
02/24/19</name><identifier><ID>DE000A1YDDX6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEMASE 4  5/8  
07/26/22</name><identifier><ID>XS0528414294</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRUFIN 5  7/8  
05/11/29</name><identifier><ID>XS0096874671</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SESGFP 0  7/8  
11/04/27</name><identifier><ID>XS2075811781</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.90000000000001</pri
ce><volume>98900</volume><tradeTime>2020-01-
17T16:29:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.61024999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.618</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.618</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
3</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>KHC 4  7/8  
02/15/25</name><identifier><ID>USU42314AA95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>29000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 3  1/2  
11/02/26</name><identifier><ID>US44891CBD48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>180000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HYNMTR 2.85 
11/01/22</name><identifier><ID>US44891CBC64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTL 6  3/4  
12/01/21</name><identifier><ID>US74913GAX34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VALEBZ 7.2 
09/15/32</name><identifier><ID>US453258AP01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
STANLN 7  3/4  
PERP</name><identifier><ID>XS0119816402</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ENIIM 4  3/4  
01/28/21</name><identifier><ID>BE6215094135</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIGLN 6  3/8  
09/26/31</name><identifier><ID>XS0143315140</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVNBB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DBHNGR 4  3/8  
09/23/21</name><identifier><ID>XS0452868788</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.51</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.51</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>RABOBK Float 
04/27/21</name><identifier><ID>XS0607109377</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.85</price><volume>
185891</volume><tradeTime>2020-01-
17T13:25:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.120598</refPx></row><row><startTim
e>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.2</price><volume>5
48092</volume><tradeTime>2020-01-
17T13:40:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.120598</refPx></row></table3><table
4><row><simpleAvgPx>104.025</simpleAvgPx><avgPx>104.111135</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>733983.5



</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>352500</medianFilledVolume><medianOrderedVolum
e>352500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>5.312</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>5.312</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.0005</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22.0005</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.418</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.418</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.92</price><volume>
25980</volume><tradeTime>2020-02-
06T09:32:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.975098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>5.505</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.505</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.62</price><volume>
24868</volume><tradeTime>2020-03-
04T14:12:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.973701</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>9.19</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>9.19</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>AHTLN 4  1/4  
11/01/29</name><identifier><ID>USU04503AG09</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KCN 6  7/8  
09/01/41</name><identifier><ID>US496902AK39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRTR 0  1/2  
05/25/25</name><identifier><ID>FR0012517027</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.498</price><volume
>679237</volume><tradeTime>2020-01-
20T10:13:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.5039</refPx></row></table3><table4>
<row><simpleAvgPx>104.484</simpleAvgPx><avgPx>104.484</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1358292</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>650000</medianFilledVolume><medianOrderedVolume>650
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.536</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.536</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RIFP 
4.45 
01/15/22</name><identifier><ID>USF7061BAL48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TKAGR 1  3/4  
11/25/20</name><identifier><ID>DE000A14J579</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>202
000</volume><tradeTime>2020-01-
14T16:36:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.93125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
0000</volume><tradeTime>2020-01-
21T10:23:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.9002</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.9</price><volume>1
00900</volume><tradeTime>2020-01-
29T15:18:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.84055</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>192000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
100480</volume><tradeTime>2020-02-
05T14:28:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.50065</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>
451980</volume><tradeTime>2020-02-
06T16:27:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.49405</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.361</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.361</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.372</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.372</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.538</price><volume
>100538</volume><tradeTime>2020-02-
17T16:04:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.5068</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.063</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.063</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>10.666667</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.59</price><volume>
100590</volume><tradeTime>2020-02-
18T10:33:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.39635</refPx></row></table3><table4
><row><simpleAvgPx>100.5</simpleAvgPx><avgPx>100.44</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>602640</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.22</price><volume>
501100</volume><tradeTime>2020-02-
25T15:27:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.20755</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.34</price><volume>
100340</volume><tradeTime>2020-02-
27T14:57:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>100.1621</refPx></row></table3><table4>
<row><simpleAvgPx>100.34</simpleAvgPx><avgPx>100.34</avgPx><highPx>100.34</highPx><lowP
x>100.34</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3
</numExecTrades><totalValue>301020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</media
nFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>262500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>92500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>117500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.01000000000001</pri
ce><volume>22502</volume><tradeTime>2020-03-



18T17:02:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.64324999999999</refPx></row></table
3><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>4.355</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.355</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>11.944</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>11.944</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.211</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.211</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>7500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.263</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.263</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.75</price><volume>4
83750</volume><tradeTime>2020-03-
26T15:17:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.2435</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>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.511</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.511</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>QDTFP 2  1/2  
06/23/21</name><identifier><ID>FR0011993120</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.4</price><volume>8
19200</volume><tradeTime>2020-01-
06T10:42:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.416702</refPx></row></table3><table
4><row><simpleAvgPx>102.205</simpleAvgPx><avgPx>102.356667</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>921210</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>
450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>4.055</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>4.055</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table4><row><simpleAvgPx>102.872263</simpleAvgPx><avgPx>102.87226
3</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>30861678.9</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>15000000</median
FilledVolume><medianOrderedVolume>15000000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8065</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.8065</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0.5<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.79</price><volume>
1541850</volume><tradeTime>2020-02-
05T10:07:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.67365</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.71</price><volume>
513550</volume><tradeTime>2020-02-



07T15:00:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.6795</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SHBASS 
5  1/4  
PERP</name><identifier><ID>XS1194054166</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table4><row><simpleAvgPx>102.45</simpleAvgPx><avgPx>102.45</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>8196000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume>
<medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.6795</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.6795</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>32.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TKAGR 2  1/2  
02/25/25</name><identifier><ID>DE000A14J587</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.211</price><volume
>31263</volume><tradeTime>2020-02-
14T14:49:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.1544</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.461</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.461</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.76000000000001</pri
ce><volume>15436</volume><tradeTime>2020-03-
13T13:07:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>84.9602</refPx></row></table3><table6><
row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>18000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
3.521</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.521</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>7500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>390500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>14.543</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>14.543</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.11199999999999</pri
ce><volume>8811</volume><tradeTime>2020-03-
31T09:52:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.69185</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.338</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.338</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAC 6.22 
09/15/26</name><identifier><ID>US59022CAB90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCKBCN 5.2 
03/01/42</name><identifier><ID>US878744AB72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PLNIJ 1  7/8  
11/05/31</name><identifier><ID>XS2073758885</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>INTHOL 10  1/4  
12/31/24</name><identifier><ID>XS2051121544</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
SNCFM 3  5/8  
06/03/20</name><identifier><ID>FR0010199927</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5629999999999999</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5629999999999999</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>DHR 2.2 
11/15/24</name><identifier><ID>US23291KAG04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UBS 3 
PERP</name><identifier><ID>CH0506668869</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVJQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.8</price><volume>2
07600</volume><tradeTime>2020-02-
24T13:50:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.14065</refPx></row></table3><table4
><row><simpleAvgPx>103.79</simpleAvgPx><avgPx>103.79</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>415160</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.721</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7
21</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WES 5.45 
04/01/44</name><identifier><ID>US958254AD64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 4  7/8  
01/22/44</name><identifier><ID>USF2893TAK28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLY 1.7 
11/01/49</name><identifier><ID>XS2075938006</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CIFIHG 6.45 
11/07/24</name><identifier><ID>XS2075784103</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATOFP 0 
11/06/24</name><identifier><ID>FR0013457942</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.175</price><volume
>1201750</volume><tradeTime>2020-01-
07T15:24:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>120.47775</refPx></row></table3><table4
><row><simpleAvgPx>120.393333</simpleAvgPx><avgPx>120.437</avgPx><highPx>120.83</highPx
><lowPx>120.175</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>6021850</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000
000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>128.85</price><volume>
644250</volume><tradeTime>2020-02-
12T15:01:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>129.09335</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>130.225</price><volume
>260450</volume><tradeTime>2020-02-
17T13:57:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>130.1367</refPx></row></table3><table4>
<row><simpleAvgPx>130.21</simpleAvgPx><avgPx>130.21</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>520840</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>130.775</price><volume
>1046200</volume><tradeTime>2020-02-
21T14:04:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>131.0379</refPx></row></table3><table4>
<row><simpleAvgPx>130.76</simpleAvgPx><avgPx>130.76</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2092160</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>800000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>128.625<
/simpleAvgExecutedPx><totalValue>385875</totalValue></row></table3><table4><row><simpleAv
gPx>128.0625</simpleAvgPx><avgPx>127.8375</avgPx></row></table4><table6><row><numOrdRf
q>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1278375</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>124.45</price><volume>
746700</volume><tradeTime>2020-02-
28T15:39:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>124.6285</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>1
055000</volume><tradeTime>2020-03-
20T16:45:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.7</refPx></row></table3><table4><ro
w><simpleAvgPx>105.125</simpleAvgPx><avgPx>105.107143</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2207250</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume>10
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BRASK
M 5  7/8  
01/31/50</name><identifier><ID>USN15516AE23</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRASKM 4  1/2  
01/31/30</name><identifier><ID>USN15516AD40</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUBAUH 2  7/8  
11/07/29</name><identifier><ID>XS2075923313</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>440000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SOCGEN 2  5/8  
02/27/25</name><identifier><ID>XS1195574881</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>OUTOK 3  1/4  
02/26/20</name><identifier><ID>XS1194020852</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCVNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.11</price><volume>
1201320</volume><tradeTime>2020-02-
04T12:52:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.12845</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>TOTAL 2  5/8  
PERP</name><identifier><ID>XS1195202822</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFOQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.63</price><volume>2



65890</volume><tradeTime>2020-03-
19T16:18:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.10105</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.765</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.765</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>23.666667</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 2  1/4  
PERP</name><identifier><ID>XS1195201931</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.12</price><volume>
102120</volume><tradeTime>2020-01-
03T11:00:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.3624</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.776</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.776</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.24</price><volume>
511200</volume><tradeTime>2020-02-
20T10:59:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1101</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.409</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.409</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTGEN 7  1/2  
06/30/21</name><identifier><ID>XS0940701807</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CENSUD 6  5/8  
02/12/45</name><identifier><ID>USP2205JAL46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYDBDC Float 
PERP</name><identifier><ID>XS0205055675</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 3  7/8  
03/01/23</name><identifier><ID>XS1195502031</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.7</price><volume>98
700</volume><tradeTime>2020-01-
23T10:09:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.5457</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><medianTimeAccept
ToExecSecs>0.552</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>KLMAIR 5  3/4  
PERP</name><identifier><ID>CH0005362097</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>63</price><volume>1890
0</volume><tradeTime>2020-03-



18T11:56:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>60.6</price><volume>18
180</volume><tradeTime>2020-03-
18T16:40:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>61.8
</simpleAvgPx><avgPx>61.8</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq>
<numExecTrades>2</numExecTrades><totalValue>37080</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>30000</medianFilledVolume><medianOrderedVolume>30000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>ACAFP 4.55 
02/08/22</name><identifier><ID>FR0011170091</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AR 5  1/8  
12/01/22</name><identifier><ID>US03674XAC02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 4  1/4  
11/30/21</name><identifier><ID>XS0692913097</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FBAVP Float 
PERP</name><identifier><ID>BE0933899800</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVQQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.5</price><volume>12
67500</volume><tradeTime>2020-02-
19T10:17:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>84.9717</refPx></row></table3><table4><
row><simpleAvgPx>84.625</simpleAvgPx><avgPx>84.6875</avgPx><highPx>84.875</highPx><lowP
x>84.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</
numExecTrades><totalValue>3810937.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</me
dianFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.858</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.747</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>23.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>30</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.75</price><volume>2
01875</volume><tradeTime>2020-03-
05T15:13:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.3026</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>65</price><volume>4875
00</volume><tradeTime>2020-03-
20T16:55:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>71.58345</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>65</price><volume>4875
00</volume><tradeTime>2020-03-
23T16:29:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>71.6417</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.8</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>81</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>81</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>M 4  
3/8  
09/01/23</name><identifier><ID>US55616XAK37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FOSUNI 4.35 
05/06/23</name><identifier><ID>XS2066225124</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.75</price><volume>
415000</volume><tradeTime>2020-01-
13T14:51:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.99805</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.596</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.596</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PETM 7  1/8  
03/15/23</name><identifier><ID>USU22247AA57</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE Float 
05/13/24</name><identifier><ID>US36962GL367</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TPR 4  1/4  
04/01/25</name><identifier><ID>US189754AA23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 3 
12/22/24</name><identifier><ID>FR0012304459</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.5</price><volume>8
28750</volume><tradeTime>2020-02-
28T10:12:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.58495</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.5</price><volume>1
07500</volume><tradeTime>2020-03-
09T16:13:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.709</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>6.038</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>6.038</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>276</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>276</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>HCFBRU 8.8 
PERP</name><identifier><ID>XS2075963293</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COOPWH 11 
12/18/25</name><identifier><ID>GB00BFXW0630</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFXFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COFP 5  7/8  
01/15/24</name><identifier><ID>XS2010039118</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.65</price><volume>
316950</volume><tradeTime>2020-01-
10T15:57:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.67045</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.29</price><volume>
531450</volume><tradeTime>2020-01-
13T09:55:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.02165</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-29+00:00</tradeDate><table3><row><startTime>2020-01-



29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.05</price><volume>
329857</volume><tradeTime>2020-01-
29T16:52:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.9276</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.252</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>5.252</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>5
27500</volume><tradeTime>2020-02-
12T14:36:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.48975</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.26000000000001</pri
ce><volume>95260</volume><tradeTime>2020-03-
25T09:49:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.17165</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>10.269</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>10.269</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HOG 
2.15 
02/26/20</name><identifier><ID>USU24652AF31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEB 3 
12/18/20</name><identifier><ID>XS0975635516</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL Float 
PERP</name><identifier><ID>FR0000140014</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>543</price><volume>97<
/volume><tradeTime>2020-01-
06T16:25:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.329</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.329</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>535</price><volume>187
</volume><tradeTime>2020-01-
14T16:12:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.679</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.679</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>530</price><volume>185
</volume><tradeTime>2020-01-
24T11:24:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>3.109</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.109</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>510</price><volume>154
5</volume><tradeTime>2020-02-
18T10:54:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA



cceptToExecSecs>0.006</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.006</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>245</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>245</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>23</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>489.945</price><volume
>13889</volume><tradeTime>2020-03-
02T14:38:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>489.
95</simpleAvgPx><avgPx>489.95</avgPx></row></table4><table6><row><numOrdRfq>2</numOrd
Rfq><numExecTrades>2</numExecTrades><totalValue>27780.165</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>2835</medianFilledVolume><medianOrderedVolume>2835</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-
03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>492.428</price><volume
>443</volume><tradeTime>2020-03-
04T14:05:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>479.5</simpleAvgPx><avgPx>479.5</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>1918</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>200</medianFilledVolume><medianOrd
eredVolume>200</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>1.044</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1.044</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>435</price><volume>348
</volume><tradeTime>2020-03-
09T15:12:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.08500000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.08500000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-



23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>360</price><volume>68<
/volume><tradeTime>2020-03-
23T12:26:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>350</price><volume>115
</volume><tradeTime>2020-03-
27T16:41:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TACN 4  1/2  
11/15/22</name><identifier><ID>US89346DAF42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IKB 6  5/8  
PERP</name><identifier><ID>DE000A0AMCG6</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 4 
01/17/43</name><identifier><ID>US035242AB27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 6  3/8  
02/01/29</name><identifier><ID>US345370BZ25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 8.9 
01/15/32</name><identifier><ID>US345370BV11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DISCA 3.3 
05/15/22</name><identifier><ID>US25470DAF69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXP Float 
PERP</name><identifier><ID>US025816BL21</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDLZ 1 
03/07/22</name><identifier><ID>XS1197269647</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>153
000</volume><tradeTime>2020-01-
20T13:49:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.13015</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5649999999999999</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5649999999999999</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>SWEDA 2.2 
03/04/20</name><identifier><ID>XS1197350769</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDLZ 1  5/8  
03/08/27</name><identifier><ID>XS1197270819</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>XRXCRP 2  3/4  
09/01/20</name><identifier><ID>US984121CK78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 3.39 
10/18/23</name><identifier><ID>FR0011559145</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DNBNO Float 
PERP</name><identifier><ID>GB0040940875</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XRXCRP 4.8 
03/01/35</name><identifier><ID>US984121CL51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
</volume><tradeTime>2020-01-
20T13:28:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.163712</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.636</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.636</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SKM 6  5/8  
07/20/27</name><identifier><ID>USY4935NAS37</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBSAV 2  3/4  
11/13/25</name><identifier><ID>AT0000A2AX04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFPFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.65</price><volume>
261625</volume><tradeTime>2020-02-
07T16:10:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.670502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>91</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>91</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.6</price><volume>1
23428</volume><tradeTime>2020-02-
10T16:35:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.812958</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>143.426</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>143.426</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>169
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>169</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.65</price><volume>
187323</volume><tradeTime>2020-02-
17T16:32:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.806503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>124</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>124</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.65</price><volume>
99417</volume><tradeTime>2020-02-
18T16:37:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.834396</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra



w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>69</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>69</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7</price><volume>2
61750</volume><tradeTime>2020-02-
20T16:35:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.9842</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>177</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>177</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LHNVX 5.15 
09/12/23</name><identifier><ID>XS0970680038</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 6  5/8  
10/01/28</name><identifier><ID>US345370BY59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIAC 4  3/8  
03/15/43</name><identifier><ID>US92553PAP71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.12</price><volume>
26530</volume><tradeTime>2020-01-



06T12:27:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.163</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.533</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.533</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADOHOU 4  3/4  
10/18/22</name><identifier><ID>XS0975865949</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JYBC Float 
PERP</name><identifier><ID>XS0194983366</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6  5/8  
06/15/38</name><identifier><ID>US706451BR12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PNHAU 4  5/8  
09/23/20</name><identifier><ID>USQ0560UAB37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NLOK 3.95 
06/15/22</name><identifier><ID>US871503AK44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOIM 2 
05/21/21</name><identifier><ID>XS1069853247</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.2</price><volume>29
1600</volume><tradeTime>2020-03-



04T13:06:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.38475</refPx></row></table3><table4>
<row><simpleAvgPx>97.22499999999999</simpleAvgPx><avgPx>97.22499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>583350</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medi
anOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.45</price><volume>1
88900</volume><tradeTime>2020-03-
24T10:03:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.573471</refPx></row></table3><table4
><row><simpleAvgPx>94.47499999999999</simpleAvgPx><avgPx>94.47499999999999</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>377900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>NEDWBK Float 
04/27/21</name><identifier><ID>XS0611951814</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRPCN Float 
05/15/67</name><identifier><ID>US89352HAC34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 4 
12/23/21</name><identifier><ID>XS0705446796</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JWN 4  3/8  
04/01/30</name><identifier><ID>US655664AT70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHI 3.138 
11/07/29</name><identifier><ID>US05723KAG58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 2  3/8  
11/07/29</name><identifier><ID>US822582CD22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLGN 4  1/8  
02/01/28</name><identifier><ID>US827048AV11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 2 
11/07/24</name><identifier><ID>US822582CC49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOV 3.6 
12/01/29</name><identifier><ID>US637071AM31</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 2.1 
11/12/21</name><identifier><ID>US22550L2A85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSCI 4 
11/15/29</name><identifier><ID>US55354GAH39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NAFTO 7  5/8  
11/08/26</name><identifier><ID>XS2077601610</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 5  5/8  
08/15/35</name><identifier><ID>US4042Q1AB39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 5.4 
01/06/42</name><identifier><ID>US48126BAA17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUR 5  1/8  
12/01/42</name><identifier><ID>US626717AG73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MSCI 4 
11/15/29</name><identifier><ID>USU5521TAE20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>K 1  1/4  
03/10/25</name><identifier><ID>XS1199356954</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBDBCN 7  1/2  
03/15/25</name><identifier><ID>USC10602BA41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>1
49495</volume><tradeTime>2020-01-
14T09:38:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.402</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.21</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.21</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>2910
0</volume><tradeTime>2020-01-
16T15:21:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.139671</refPx></row></table3><table
6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>3.864</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.864</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.01000000000001</pri
ce><volume>28503</volume><tradeTime>2020-01-
27T14:28:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.015625</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.292</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.292</medianTimeAccept
ToExecSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>12</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>95000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.01</price><volume>
220201</volume><tradeTime>2020-02-
14T11:19:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.065903</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>218000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>2.653</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.653</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.266</meanTimeAcceptToExecSecs><medianTimeAcceptToExe



cSecs>2.266</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>32500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLGN 4  1/8  
02/01/28</name><identifier><ID>USU82239AK75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>M 3  7/8  
01/15/22</name><identifier><ID>US55616XAF42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GLJGR 0  5/8  
01/09/25</name><identifier><ID>XS2078696866</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PPFARA 2  1/8  
01/31/25</name><identifier><ID>XS2078976805</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DNBNO 4  7/8  
PERP</name><identifier><ID>XS2075280995</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table4><row><simpleAvgPx>100.455</simpleAvgPx><avgPx>100.455</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>502275</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolume>
<medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>MAALRA 3.025 
11/13/24</name><identifier><ID>XS2071507896</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 1  1/4  
09/10/27</name><identifier><ID>XS1199954691</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>1
02100</volume><tradeTime>2020-01-
20T14:26:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.76975</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row><meanTimeAcceptToExecSecs>0.526</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.526</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>EDENFP 1  3/8  
03/10/25</name><identifier><ID>FR0012599892</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RYAID 1  1/8  
03/10/23</name><identifier><ID>XS1199964575</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SECBEN 5  1/8  
11/13/26</name><identifier><ID>USU84563AA04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WYNNLV 4  1/4  
05/30/23</name><identifier><ID>USU98347AJ32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRITEL 3  1/4  
11/08/29</name><identifier><ID>USG15820DY96</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 2.397 
03/06/22</name><identifier><ID>US30231GAJ13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GRFSM 1  5/8  
02/15/25</name><identifier><ID>XS2076836555</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>8
15200</volume><tradeTime>2020-02-
13T10:08:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.87745</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>6.405</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>6.405</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.001</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.001</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GRFSM 2  1/4  
11/15/27</name><identifier><ID>XS2077646391</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DTEREN 8  1/2  
11/12/24</name><identifier><ID>XS2069980246</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.76</price><volume>
518800</volume><tradeTime>2020-01-
10T11:16:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.81675</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.352</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.352</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.2</price><volume>5
26000</volume><tradeTime>2020-01-
21T10:22:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.28865</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>1
03500</volume><tradeTime>2020-02-
14T16:54:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.82685</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.41</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.41</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.25</price><volume>1
88500</volume><tradeTime>2020-03-
10T10:30:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.24588799999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>2.747</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.747</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SANTAN 2  1/2  
03/18/25</name><identifier><ID>XS1201001572</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 0 
10/15/26</name><identifier><ID>DE0001342244</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFB</ID><IDType>CFI</IDType></classification><currency>ITL</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VWSDC 2  3/4  
03/11/22</name><identifier><ID>XS1197336263</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.88</price><volume>
209760</volume><tradeTime>2020-01-
15T16:18:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.97345</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.9</price><volume>3
25190</volume><tradeTime>2020-01-
27T14:01:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.9712</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>MUFJIN Float 
12/15/50</name><identifier><ID>XS0413650218</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 4  1/8  
01/28/21</name><identifier><ID>US89152UAF93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNSF 4.15 
04/01/45</name><identifier><ID>US12189LAW19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VAL 5.2 
03/15/25</name><identifier><ID>US91889DAD84</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MADRID 2.08 
03/12/30</name><identifier><ID>ES0000101677</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table4><row><simpleAvgPx>114.6175</simpleAvgPx><avgPx>114.6175</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>4584700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolu
me><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7485000000000001</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.7485000000000001</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>7</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>7</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICCREA Float 
03/23/21</name><identifier><ID>IT0005252637</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.09999999999999</pri
ce><volume>24525</volume><tradeTime>2020-01-
02T16:34:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.75449399999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.56999999999999</pri
ce><volume>9857</volume><tradeTime>2020-01-
03T16:35:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.71204400000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.523636</price><volu
me>54187</volume><tradeTime>2020-01-



07T16:35:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.774483</refPx></row></table3><table4
><row><simpleAvgPx>98.644318</simpleAvgPx><avgPx>98.54000000000001</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
58138.599998</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>29500</medianFilledVolume><medianO
rderedVolume>29500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.89164599999999</pri
ce><volume>78124</volume><tradeTime>2020-01-
08T16:39:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.81658899999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>9900
</volume><tradeTime>2020-01-
10T16:42:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.879723</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>2475
0</volume><tradeTime>2020-01-
14T16:49:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.973251</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.03</price><volume>3
961</volume><tradeTime>2020-01-
15T16:43:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.985901</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.01000000000001</pri
ce><volume>3960</volume><tradeTime>2020-01-
16T16:46:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.98201</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.596486</price><volu
me>36480</volume><tradeTime>2020-01-
21T16:36:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.037621</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.574286</price><volu
me>34500</volume><tradeTime>2020-01-
22T16:57:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.054581</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.722222</price><volu
me>26654</volume><tradeTime>2020-01-
23T16:45:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.074608</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.791522</price><volu
me>45444</volume><tradeTime>2020-01-
24T16:48:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.09314000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.094545</price><volu
me>10900</volume><tradeTime>2020-01-
27T16:47:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.10378300000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.81999999999999</pri
ce><volume>14823</volume><tradeTime>2020-01-
28T16:52:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.100739</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>9900
</volume><tradeTime>2020-02-
05T17:02:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.15881299999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.3</price><volume>28
507</volume><tradeTime>2020-03-
13T16:46:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.87333700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>CME 3 
03/15/25</name><identifier><ID>US12572QAG01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED 1 
11/13/30</name><identifier><ID>XS2079079799</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DUFNSW 2 
02/15/27</name><identifier><ID>XS2079388828</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table4><row><simpleAvgPx>99.77500000000001</simpleAvgPx><avgPx>99
.775745</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>4689460</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2350000</medi
anFilledVolume><medianOrderedVolume>2350000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.682</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>5.682</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>
301050</volume><tradeTime>2020-01-
29T13:27:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.15845</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>9
5475</volume><tradeTime>2020-02-
18T15:01:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.62105</refPx></row></table3><table4
><row><simpleAvgPx>100.55</simpleAvgPx><avgPx>100.55</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>191045</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>95000</medianFilledVolume><medianOrderedVolume>95000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>131500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.574</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.574</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCAJLN 2  7/8  
11/13/29</name><identifier><ID>ES0280907017</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.45</price><volume>
102450</volume><tradeTime>2020-02-
11T11:21:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.0877</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.542</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.542</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>T 1  3/4  
11/15/29</name><identifier><ID>US912828YS30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>34
4310</volume><tradeTime>2020-01-
15T15:54:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.6328</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>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.44</price><volume>6
7619</volume><tradeTime>2020-01-
17T10:01:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.3984</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>2020-02-



03+00:00</tradeDate><table3><row><startTime>2020-02-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>224
400</volume><tradeTime>2020-02-
03T14:38:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.8203</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.410156</price><volu
me>349865</volume><tradeTime>2020-02-
07T16:30:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.4297</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.499</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.499</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>111</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>111</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.06</price><volume>
102060</volume><tradeTime>2020-02-
20T16:19:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.03125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.518</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.518</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>EQIX 2.9 
11/18/26</name><identifier><ID>US29444UBD72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANZ Float 
PERP</name><identifier><ID>GB0040024555</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABT 2.55 
03/15/22</name><identifier><ID>US002824BA72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OI 2  7/8  
02/15/25</name><identifier><ID>XS2077666316</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.14</price><volume>
154710</volume><tradeTime>2020-01-
06T13:49:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.53595</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.12</price><volume>
1495240</volume><tradeTime>2020-01-
08T14:18:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.20645</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICPLN 5 
03/24/23</name><identifier><ID>XS1200576699</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KCMA 3  1/4  
03/12/25</name><identifier><ID>USP60694AE93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LODHA 12 
03/13/20</name><identifier><ID>XS1148395582</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CPDEV 5  3/4  
PERP</name><identifier><ID>XS2076167456</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HES 3  1/2  
07/15/24</name><identifier><ID>US42809HAF47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANQUE 5  1/4  
PERP</name><identifier><ID>XS2079116310</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAYNGR 3  1/8  
11/12/79</name><identifier><ID>XS2077670342</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAYNGR 2  3/8  
11/12/79</name><identifier><ID>XS2077670003</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.35</price><volume>
310050</volume><tradeTime>2020-02-
07T11:21:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.282</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.595</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.595</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>88</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>88</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>HRINTH 3  1/4  
11/13/24</name><identifier><ID>XS2076078513</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  3/8  
11/15/49</name><identifier><ID>US912810SK51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-
01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.92</price><volume>
221278</volume><tradeTime>2020-01-
06T13:43:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.84375</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.125</price><volume
>348081</volume><tradeTime>2020-02-
27T14:45:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>114.47655</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.495</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.495</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.6875</price><volum
e>364831</volume><tradeTime>2020-03-
02T15:44:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>117.78125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.553</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.001</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31.001</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>ACAFP 2  5/8  
03/17/27</name><identifier><ID>XS1204154410</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-
02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.358</price><volume
>1123580</volume><tradeTime>2020-02-
28T15:11:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>112.45185</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 1  1/4  
03/17/21</name><identifier><ID>XS1202846819</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AAPL 0  
1/2  
11/15/31</name><identifier><ID>XS2079716937</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KMI 2  1/4  
03/16/27</name><identifier><ID>XS1196817586</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>CB 3.15 



03/15/25</name><identifier><ID>US00440EAS63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 3.65 
03/16/25</name><identifier><ID>US06738EAE59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 1  3/4  
03/17/25</name><identifier><ID>XS1202849086</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.73999999999999</pri
ce><volume>84740</volume><tradeTime>2020-03-
19T10:48:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.38945</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.057</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.057</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.76000000000001</pri
ce><volume>88332</volume><tradeTime>2020-03-
20T14:36:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>85.28825000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>5.009</meanTimeAcceptToExecSecs><median



TimeAcceptToExecSecs>5.009</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PTEN 
5.15 
11/15/29</name><identifier><ID>US703481AC52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 0 
11/15/25</name><identifier><ID>XS2079716853</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>40</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4  3/8  
03/17/25</name><identifier><ID>USF2R125AC99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MERSIN 5  3/8  
11/15/24</name><identifier><ID>XS2071397850</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MEOGR 1  1/2  
03/19/25</name><identifier><ID>XS1203941775</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.034</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.034</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>19000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>52500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 1  1/4  
03/13/27</name><identifier><ID>XS1203859928</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VLO 3.65 
03/15/25</name><identifier><ID>US91913YAS90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BATSLN 2 
03/13/45</name><identifier><ID>XS1203860934</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>FLS 1  1/4  
03/17/22</name><identifier><ID>XS1196536731</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
03/13/20</name><identifier><ID>IT0004992506</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-



23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.1</price><volume>5
0050</volume><tradeTime>2020-01-
23T16:53:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.284599</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.19</price><volume>
10019</volume><tradeTime>2020-01-
29T16:46:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.309303</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.17</price><volume>
200340</volume><tradeTime>2020-01-
30T16:34:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.304703</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.15</price><volume>
20030</volume><tradeTime>2020-02-
04T16:39:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.227135</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.14</price><volume>
50070</volume><tradeTime>2020-02-
07T16:47:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.214996</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.11</price><volume>
20022</volume><tradeTime>2020-02-
13T16:41:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.227303</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-



27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.51000000000001</pri
ce><volume>9951</volume><tradeTime>2020-02-
27T16:37:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.082199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>SOCGEN Float 
PERP</name><identifier><ID>FR0000585564</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>76.91</price><volume>3
8455</volume><tradeTime>2020-02-
14T15:35:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>73</price><volume>3533
20</volume><tradeTime>2020-03-
02T16:37:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>72.6
5000000000001</simpleAvgPx><avgPx>72.65000000000001</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>703252</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>484000</medianFilledVolume><medianOrderedVolume>48400
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.399</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
399</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>37.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOCGE
N Float 
PERP</name><identifier><ID>FR0008202550</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>2.73</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>2.73</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>155000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.5</price><volume>40
7500</volume><tradeTime>2020-03-
06T15:07:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.3113</refPx></row></table3><table4><
row><simpleAvgPx>81.25</simpleAvgPx><avgPx>81.25</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>812500</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.97</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.97</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>869</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>869</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR Float 
PERP</name><identifier><ID>GB0000779529</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EXIMUK 9.95 
11/14/29</name><identifier><ID>XS2010039209</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BVIFP 1  1/8  
01/18/27</name><identifier><ID>FR0013460607</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.828</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.828</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</m



edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.86</price><volume>
1028600</volume><tradeTime>2020-01-
22T10:13:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.12945</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.53</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.53</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-02-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.475</price><volume
>931275</volume><tradeTime>2020-02-
20T14:56:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.3996</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.95</price><volume>
1009500</volume><tradeTime>2020-03-
11T14:05:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.25055</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.45</price><volume>9
14500</volume><tradeTime>2020-03-
18T16:48:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.96495</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2



><name>RBS 0  3/4  
11/15/25</name><identifier><ID>XS2080205367</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TIGO 6 
03/15/25</name><identifier><ID>XS1204091588</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CI 3  1/4  
04/15/25</name><identifier><ID>US125509BU20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOIAZ 6.95 
03/18/30</name><identifier><ID>XS1196496688</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4.4 
07/13/21</name><identifier><ID>FR0011062595</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-
03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1</price><volume>5
20500</volume><tradeTime>2020-03-
25T14:07:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.6698</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>TXT Float 
02/15/42</name><identifier><ID>USU88321AC55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EKOSEM 8  3/4  
03/23/21</name><identifier><ID>DE000A1MLSJ1</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>23000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>4.073</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>4.073</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.648</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.648</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>8
0960</volume><tradeTime>2020-02-
03T15:57:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.069801</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>4.285</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>4.285</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>4750
0</volume><tradeTime>2020-02-
28T14:37:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.132896</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>2.696</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>2.696</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>80</sim
pleAvgExecutedPx><totalValue>20800</totalValue></row></table3><table6><row><numOrdRfq>3
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>26000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.271</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>3.271</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAZKAG 4  1/8  



11/20/24</name><identifier><ID>XS2010038904</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NE 5.95 
04/01/25</name><identifier><ID>US65504LAN73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETMK 2.707 
03/18/20</name><identifier><ID>USY68868AA92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANHA 7  1/4  
06/04/23</name><identifier><ID>DE000A1TNA70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>24000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>14000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BPLN 3.062 
03/17/22</name><identifier><ID>US05565QCZ90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCA 7  1/2  
12/15/23</name><identifier><ID>US197679AB92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDLZ 1  1/8  
12/30/25</name><identifier><ID>CH0274758835</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHCCN 4  1/2  
05/15/23</name><identifier><ID>XS1205619288</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89</price><volume>8900
00</volume><tradeTime>2020-03-
17T16:43:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>89.45265000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.542</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.542</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>6
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>60</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87</price><volume>8700
00</volume><tradeTime>2020-03-
18T14:39:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.09515</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.75</price><volume>2
66250</volume><tradeTime>2020-03-
20T13:39:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.22929999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 5  7/8  
PERP</name><identifier><ID>US172967JK88</ID><IDType>ISIN</IDType></identifier><classification
><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QDWCDG 3.9 



11/18/22</name><identifier><ID>XS2074897195</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SAPSJ 7  1/2  
06/15/32</name><identifier><ID>XS0149581935</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HOG 0.9 
11/19/24</name><identifier><ID>XS2075185228</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.55</price><volume>
304650</volume><tradeTime>2020-01-
17T16:25:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.7161</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.628</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.628</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>NOVALJ 3.65 
11/19/29</name><identifier><ID>XS2080776607</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WSTP 2.35 
02/19/25</name><identifier><ID>US961214EH28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEMEX 5.45 
11/19/29</name><identifier><ID>USP2253TJN02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGMS 7  1/4  
11/15/29</name><identifier><ID>US80874YBE95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HEIBOS 3.248 
PERP</name><identifier><ID>XS2010037765</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ABBV 2.95 
11/21/26</name><identifier><ID>USU0029QAU05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 3.2 
11/21/29</name><identifier><ID>USU0029QAV87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV Float 
11/21/22</name><identifier><ID>USU0029QAP10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABBV 2.6 
11/21/24</name><identifier><ID>USU0029QAQ92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SAZGR 3  1/2  
09/30/24</name><identifier><ID>XS2082471587</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HTHROW 4  1/8  
09/01/29</name><identifier><ID>XS2081020872</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQCB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEMNSW 1  1/2  
11/28/25</name><identifier><ID>CH0508785745</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRLBP 3  7/8  
PERP</name><identifier><ID>FR0013461795</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.792</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.792</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79</price><volume>3160
00</volume><tradeTime>2020-03-
20T14:29:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>79.46145</refPx></row></table3><table4>
<row><simpleAvgPx>79.46250000000001</simpleAvgPx><avgPx>79.46250000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>635700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medi
anOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.724</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.724</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>EOFP 2  3/8  
06/15/27</name><identifier><ID>XS2081474046</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.94</price><volume>
101940</volume><tradeTime>2020-02-
03T10:09:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.86845</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.602</meanTimeAcceptToExecSecs><medianTimeAcce



ptToExecSecs>3.602</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.06</price><volume>1
98120</volume><tradeTime>2020-02-
27T15:02:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.2838</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><medianTimeAcceptToEx
ecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>49</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-



27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77.86</price><volume>7
7860</volume><tradeTime>2020-03-
27T15:12:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>77.68049999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.376</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.376</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>LLOYDS 5  1/8  
PERP</name><identifier><ID>XS2080995405</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HAS 3 
11/19/24</name><identifier><ID>US418056AX57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NGLS 5  1/2  
03/01/30</name><identifier><ID>USU87571AR32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 2.6 
03/19/20</name><identifier><ID>US44891CAB90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 5  7/8  
05/20/25</name><identifier><ID>XS2079668609</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACSSM 2  7/8  
04/01/20</name><identifier><ID>XS1207309086</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 5.2 
10/13/20</name><identifier><ID>IT0004941412</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.47</price><volume>
1448</volume><tradeTime>2020-01-
03T16:35:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t



radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.79</price><volume>
13285</volume><tradeTime>2020-01-
08T16:39:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.78</price><volume>
18887</volume><tradeTime>2020-01-
15T16:43:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.514324</price><volu
me>7660</volume><tradeTime>2020-01-
20T16:41:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>2
0680</volume><tradeTime>2020-01-
23T16:45:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.42</price><volume>
2068</volume><tradeTime>2020-01-
24T16:47:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>4
136</volume><tradeTime>2020-02-
03T16:35:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t



radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>1
0340</volume><tradeTime>2020-02-
04T16:44:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.
395</simpleAvgPx><avgPx>103.392304</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>44872.26</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>21700</medianFilledVolume><medianOrderedVolume>21700</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.13</price><volume>
206</volume><tradeTime>2020-02-
25T16:55:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>103.
13</simpleAvgPx><avgPx>103.13</avgPx></row></table4><table6><row><numOrdRfq>2</numOrd
Rfq><numExecTrades>2</numExecTrades><totalValue>10519.26</totalValue><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>5100</medianFilledVolume><medianOrderedVolume>5100</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.35</price><volume>
204</volume><tradeTime>2020-03-
11T16:53:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.23</price><volume>
204</volume><tradeTime>2020-03-
12T16:53:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.45</price><volume>
608</volume><tradeTime>2020-03-
13T16:45:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BHCCN 6  1/8  
04/15/25</name><identifier><ID>USC96729AC96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QIIKQD 4  7/8  
PERP</name><identifier><ID>XS2077741978</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 3  1/2  
PERP</name><identifier><ID>XS1206541366</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>23000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.741</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.741</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>71000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>15500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>135000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>38.001</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>38.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.744</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.744</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>VW 2  1/2  
PERP</name><identifier><ID>XS1206540806</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.99</price><volume>
7209</volume><tradeTime>2020-01-
02T13:37:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.95425</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row><meanTimeAcceptToExecSecs>4.039</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.039</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.95</price><volume>
51475</volume><tradeTime>2020-01-
13T11:38:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.8184</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>32000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.175</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.175</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>24500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>4500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>255000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>54000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-



26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
00</volume><tradeTime>2020-03-
26T14:34:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.33710000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.787</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.787</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
4</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>69500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>BTPS 1.65 
03/01/32</name><identifier><ID>IT0005094088</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>27
944</volume><tradeTime>2020-03-
24T15:09:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.95375</refPx></row><row><startTime>
2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><volume>2
7983</volume><tradeTime>2020-03-
24T16:34:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1327</refPx></row></table3><table4>
<row><simpleAvgPx>99.87</simpleAvgPx><avgPx>99.87</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>55927.2</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>28000</medianFilledVolume><medianOrderedVolume>28000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>5.611</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.611</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MAS 4.45 
04/01/25</name><identifier><ID>US574599BJ41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERAFP 5  7/8  
05/21/25</name><identifier><ID>FR0013461274</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.41</price><volume>3
97640</volume><tradeTime>2020-01-
03T10:59:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.40935</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.552</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.552</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45</price><volume>4
97250</volume><tradeTime>2020-01-
10T11:09:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.6387</refPx></row></table3><table6><
row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>1998000</volume><tradeTime>2020-01-
13T14:44:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.8021</refPx></row></table3><table4><
row><simpleAvgPx>99.742857</simpleAvgPx><avgPx>99.727907</avgPx><highPx>99.90000000000
001</highPx><lowPx>99.5</lowPx></row></table4><table6><row><numOrdRfq>9</numOrdRfq><
numExecTrades>7</numExecTrades><totalValue>21441500</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>3000000</medianFilledVolume><medianOrderedVolume>3000000</medianOrderedVolume><



DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6
87286</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.594</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>46.444444</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>55</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>200
0000</volume><tradeTime>2020-01-
14T16:06:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.12195</refPx></row></table3><table4
><row><simpleAvgPx>100.0775</simpleAvgPx><avgPx>100.170123</avgPx><highPx>100.2</highPx
><lowPx>99.91</lowPx></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTra
des>4</numExecTrades><totalValue>16327730</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000
0</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.17225</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.2945</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>11.166667</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>9</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.56</price><volume>4
92800</volume><tradeTime>2020-01-



28T09:44:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.76375</refPx></row><row><startTime>
2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.56</price><volume>4
92800</volume><tradeTime>2020-01-
28T13:33:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.86685</refPx></row></table3><table4>
<row><simpleAvgPx>98.666</simpleAvgPx><avgPx>98.611538</avgPx><highPx>99</highPx><lowP
x>98.56</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>5<
/numExecTrades><totalValue>2563900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</media
nFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</pri
ce><volume>1988000</volume><tradeTime>2020-01-
29T15:28:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.27315</refPx></row></table3><table4>
<row><simpleAvgPx>99.175</simpleAvgPx><avgPx>99.15000000000001</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4461
750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>2250000</medianFilledVolume><medianOrderedV
olume>2250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.8090000000000001</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.8090000000000001</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>88.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>88.5<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.04000000000001</pri
ce><volume>99040</volume><tradeTime>2020-01-
31T14:06:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.0137</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.906</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.906</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><



row><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>1598
000</volume><tradeTime>2020-02-
24T11:47:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.8823</refPx></row><row><startTime>2
020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.7</price><volume>15
92900</volume><tradeTime>2020-02-
24T14:04:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.79685000000001</refPx></row></table
3><table4><row><simpleAvgPx>93.84999999999999</simpleAvgPx><avgPx>93.84999999999999</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>3190900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1700000</medianFilledVo
lume><medianOrderedVolume>1700000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8175</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.8175</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.95</price><volume>1
87900</volume><tradeTime>2020-02-
25T12:38:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.63460000000001</refPx></row><row><
startTime>2020-02-



25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.375</price><volume>
94375</volume><tradeTime>2020-02-
25T15:09:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.06225000000001</refPx></row><row><
startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.8</price><volume>93
800</volume><tradeTime>2020-02-
25T16:55:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.89515</refPx></row></table3><table4>
<row><simpleAvgPx>93.95625</simpleAvgPx><avgPx>93.791071</avgPx><highPx>94.375</highPx>
<lowPx>93.7</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrade
s>4</numExecTrades><totalValue>1313075</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</m
edianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.903</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.5669999999999999</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>18.667</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>19.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.76000000000001</pri
ce><volume>272280</volume><tradeTime>2020-02-
28T14:41:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.21635000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1.858</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>1.858</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.75</price><volume>4
58750</volume><tradeTime>2020-03-
02T14:46:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.52195</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.45</price><volume>1
401750</volume><tradeTime>2020-03-



03T15:38:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.83884999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.776</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.776</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>65.25</si
mpleAvgExecutedPx><totalValue>326250</totalValue></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77</price><volume>7700
0</volume><tradeTime>2020-03-
24T16:50:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>76.81310000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel



Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>11</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>SECGRP 2.65 
11/21/24</name><identifier><ID>XS2080763456</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 1  3/4  
11/19/25</name><identifier><ID>XS2082324018</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GGBRBZ 4  1/4  
01/21/30</name><identifier><ID>USU4034GAA14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HTZ 6 
01/15/28</name><identifier><ID>US428040CZ02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>APHTRN 2.064 
06/30/25</name><identifier><ID>XS1208436219</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REPSM 4  1/2  
03/25/75</name><identifier><ID>XS1207058733</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.61</price><volume>
103610</volume><tradeTime>2020-03-
09T12:50:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6557</refPx></row><row><startTime>
2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.06</price><volume>
104060</volume><tradeTime>2020-03-
09T15:39:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.8215</refPx></row></table3><table4>
<row><simpleAvgPx>103.835</simpleAvgPx><avgPx>103.835</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>207670</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>5.7895</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5
.7895</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>REPSM 3  7/8  
PERP</name><identifier><ID>XS1207054666</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>132500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.68000000000001</pri
ce><volume>96680</volume><tradeTime>2020-03-
26T10:36:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.50879999999999</refPx></row><row><
startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.43000000000001</pri
ce><volume>96430</volume><tradeTime>2020-03-
26T15:12:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.65705</refPx></row></table3><table4>
<row><simpleAvgPx>96.55500000000001</simpleAvgPx><avgPx>96.55500000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>193110</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medi
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>4.602</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>4.602</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>GEBNVX 0.688 
03/30/21</name><identifier><ID>XS1117297942</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OHLSM 5  1/2  
03/15/23</name><identifier><ID>XS1206510569</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>GS 2.425 
12/02/21</name><identifier><ID>XS1130058743</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.115</price><volume
>16018</volume><tradeTime>2020-01-
10T13:47:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.87557200000001</refPx></row></table
3><table4><row><simpleAvgPx>100.17</simpleAvgPx><avgPx>100.198333</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>66
130.89999999999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>33000</medianFilledVolume><medi
anOrderedVolume>33000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>4.31</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>4.31</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table4><row><simpleAvgPx>100.266667</simpleAvgPx><avgPx>100.26428
6</avgPx><highPx>100.3</highPx><lowPx>100.2</lowPx></row></table4><table6><row><numOrd
Rfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1403700</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>3.81</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.81</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.365</price><volume
>50182</volume><tradeTime>2020-01-
15T13:35:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.98052199999999</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>4.371</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.371</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.438</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.438</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>1
00700</volume><tradeTime>2020-02-
12T13:53:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.593002</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>1.05</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.05</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.21</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.21</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.37</price><volume>1
47555</volume><tradeTime>2020-03-
17T10:20:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.384598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>12.464</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>12.464</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.40000000000001</pri
ce><volume>98400</volume><tradeTime>2020-03-
18T11:05:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.966431</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.784</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.784</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>C 3  7/8  
03/26/25</name><identifier><ID>US172967JL61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFG 2  1/4  
11/21/24</name><identifier><ID>US74256MAZ05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>G 3  3/8  
12/01/24</name><identifier><ID>US37254BAC46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEE 4 
12/01/27</name><identifier><ID>USU81193AQ42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 1  1/8  
03/26/22</name><identifier><ID>XS1209185161</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.488</price><volume
>1004880</volume><tradeTime>2020-01-
14T16:45:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.47815</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table4><row><simpleAvgPx>100.65</simpleAvgPx><avgPx>100.656522</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>4630200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2300000</medianFilledVolu
me><medianOrderedVolume>2300000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>1.001</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>1.001</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>82</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>82</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.155</price><volume
>202310</volume><tradeTime>2020-02-
21T14:04:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.1886</refPx></row></table3><table4>
<row><simpleAvgPx>101.14</simpleAvgPx><avgPx>101.14</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>404560</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.5</price><volume>92
500</volume><tradeTime>2020-03-
23T16:04:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.09045</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.75</price><volume>6
49250</volume><tradeTime>2020-03-
24T10:02:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.02594999999999</refPx></row></table
3><table4><row><simpleAvgPx>92.755</simpleAvgPx><avgPx>92.755</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>12985
70</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>700000</medianFilledVolume><medianOrderedVolu



me>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.55500000000001</pri
ce><volume>189110</volume><tradeTime>2020-03-
27T12:09:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.39775</refPx></row><row><startTime>
2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.98999999999999</pri
ce><volume>379960</volume><tradeTime>2020-03-
27T13:52:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.48115</refPx></row></table3><table4>
<row><simpleAvgPx>94.785</simpleAvgPx><avgPx>94.856667</avgPx><highPx>95.0100000000000
1</highPx><lowPx>94.55500000000001</lowPx></row></table4><table6><row><numOrdRfq>6</n
umOrdRfq><numExecTrades>4</numExecTrades><totalValue>1138280</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>300000</medianFilledVolume><medianOrderedVolume>200000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>HTZ 6 
01/15/28</name><identifier><ID>USU42804AV30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTROPV 4 
07/13/23</name><identifier><ID>DE000A2NBE91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUAB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOV 3.95 
12/01/42</name><identifier><ID>US637071AK74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEVFP 2  1/2  
PERP</name><identifier><ID>FR0012648590</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.9</price><volume>1
03900</volume><tradeTime>2020-01-
08T09:47:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.9284</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK Float 
07/09/20</name><identifier><ID>XS0517244538</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-
01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.1</price><volume>2
29118</volume><tradeTime>2020-01-
22T10:02:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>104.930901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>14.915</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>14.915</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>HSBC 6  3/8  
PERP</name><identifier><ID>US404280AT69</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYUCAP 2  5/8  
09/29/20</name><identifier><ID>USY3815NAU55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CITCON 4.496 
PERP</name><identifier><ID>XS2079413527</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>2
01400</volume><tradeTime>2020-01-
08T10:40:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.6984</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>1
512000</volume><tradeTime>2020-01-
13T12:43:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>100.83075</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>47</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>47</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.48</price><volume>
717360</volume><tradeTime>2020-01-
20T15:22:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.0501</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>585000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.66</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.66</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>26.5</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>26.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
025000</volume><tradeTime>2020-01-
23T10:43:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.21945</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.622</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.622</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>65</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALB 1  1/8  
11/25/25</name><identifier><ID>XS2083146964</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>AALLN 1  1/2  
04/01/20</name><identifier><ID>XS1211292484</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AFFP 6  1/4  
PERP</name><identifier><ID>FR0012650281</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-06+00:00</tradeDate><table3><row><startTime>2020-01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.33</price><volume>
1564950</volume><tradeTime>2020-01-
06T14:09:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.10395</refPx></row></table3><table4
><row><simpleAvgPx>104.209333</simpleAvgPx><avgPx>104.316077</avgPx><highPx>104.33</hig
hPx><lowPx>103.968</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>2712218</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10
00000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.109667<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.907</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>15.333333</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.15</price><volume>
1458100</volume><tradeTime>2020-01-
08T09:41:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.06905</refPx></row></table3><table4
><row><simpleAvgPx>104.15</simpleAvgPx><avgPx>104.15</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1978850</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>950000</medianFilledVolume><medianOrderedVolume>95000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>8.332000000000001</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>8.332000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.9</price><volume>1
350700</volume><tradeTime>2020-01-
14T14:22:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.91505</refPx></row></table3><table4
><row><simpleAvgPx>103.95</simpleAvgPx><avgPx>103.905952</avgPx><highPx>104.29</highPx>
<lowPx>103.61</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTra
des>5</numExecTrades><totalValue>4364050</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000
</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.439</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>4.52</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>5.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>520
000</volume><tradeTime>2020-01-
15T10:09:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.97375</refPx></row><row><startTime
>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.91</price><volume>
727370</volume><tradeTime>2020-01-
15T13:43:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.01045</refPx></row></table3><table4
><row><simpleAvgPx>103.98</simpleAvgPx><avgPx>103.986957</avgPx><highPx>104.03</highPx>
<lowPx>103.91</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTra
des>3</numExecTrades><totalValue>2391700</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>700000</
medianFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.090667</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>3.231</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>19.25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>12.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.178</price><volume
>104178</volume><tradeTime>2020-01-
16T17:01:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.019</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>4.639</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.639</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.95</price><volume>
207900</volume><tradeTime>2020-01-



17T14:24:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.066</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>4.359</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.359</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.08</price><volume>
624480</volume><tradeTime>2020-01-
20T09:40:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.0521</refPx></row></table3><table4>
<row><simpleAvgPx>104.05</simpleAvgPx><avgPx>104.03</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3745080</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1800000</medianFilledVolume><medianOrderedVolume>23000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>6.211</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6
.211</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.333333</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table4><row><simpleAvgPx>103.866667</simpleAvgPx><avgPx>103.87843
1</avgPx><highPx>104</highPx><lowPx>103.8</lowPx></row></table4><table6><row><numOrdRf
q>4</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>5297800</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>1500000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.729333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.719</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>17.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>103.8</si
mpleAvgExecutedPx><totalValue>207600</totalValue></row><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.95</price><volume>
103950</volume><tradeTime>2020-01-
22T15:42:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.96995</refPx></row></table3><table4
><row><simpleAvgPx>103.875</simpleAvgPx><avgPx>103.85</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>311550</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>15000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>9.013500000000001</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>9.013500000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.403</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.403</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.65</price><volume>
103650</volume><tradeTime>2020-02-
06T09:49:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7638</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.248</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.248</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.89</price><volume>
207780</volume><tradeTime>2020-02-
07T09:32:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.7705</refPx></row><row><startTime>
2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>1
03400</volume><tradeTime>2020-02-
07T13:46:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.7658</refPx></row></table3><table4>
<row><simpleAvgPx>103.645</simpleAvgPx><avgPx>103.726667</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>311180</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>15
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>6.952</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>6.952</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>1
554000</volume><tradeTime>2020-02-
14T09:41:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.58905</refPx></row></table3><table4
><row><simpleAvgPx>103.555</simpleAvgPx><avgPx>103.594375</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1657510</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>
800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.6435</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.6435</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.31</price><volume>
103310</volume><tradeTime>2020-02-
24T17:46:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.1963</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1.019</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>1.019</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
103250</volume><tradeTime>2020-02-
26T14:10:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.0378</refPx></row></table3><table4>
<row><simpleAvgPx>103.25</simpleAvgPx><avgPx>103.25</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>206500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>3



06300</volume><tradeTime>2020-02-
28T10:26:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.4643</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>13.555</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>13.555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>2
06200</volume><tradeTime>2020-03-
04T10:41:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.56465</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>5.666667</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table4><row><simpleAvgPx>102.21</simpleAvgPx><avgPx>102.296667</av
gPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>613780</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolum
e><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>14.571</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>14.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>11</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>11</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-03-06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>5
02500</volume><tradeTime>2020-03-
06T14:35:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3513</refPx></row></table3><table4>
<row><simpleAvgPx>100.8</simpleAvgPx><avgPx>100.77</avgPx><highPx>101.1</highPx><lowPx>
100.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</n
umExecTrades><totalValue>1007700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFi
lledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.717333</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.718</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>82.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>54</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.59999999999999</pri
ce><volume>493000</volume><tradeTime>2020-03-
09T10:15:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>99.23295</refPx></row></table3><table4>
<row><simpleAvgPx>98.3</simpleAvgPx><avgPx>98.3</avgPx></row></table4><table6><row><nu
mOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>983000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.7615</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7615
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32.5</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>32.5</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.56</price><volume>9
9560</volume><tradeTime>2020-03-
10T10:54:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.4431</refPx></row><row><startTime>2
020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.84999999999999</pri
ce><volume>296550</volume><tradeTime>2020-03-
10T14:04:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.04335</refPx></row></table3><table4>
<row><simpleAvgPx>98.97</simpleAvgPx><avgPx>98.611053</avgPx><highPx>99.56</highPx><low
Px>98.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3<
/numExecTrades><totalValue>1873610</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</media
nFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.99</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.99</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>13</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>13</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.5</price><volume>46
2500</volume><tradeTime>2020-03-
12T10:02:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.53985</refPx></row></table3><table4>
<row><simpleAvgPx>93</simpleAvgPx><avgPx>92.75</avgPx><highPx>94</highPx><lowPx>92.5</l
owPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExec
Trades><totalValue>1113000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVol
ume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>6.736</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>6.736</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>9.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>9.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.90000000000001</pri
ce><volume>93900</volume><tradeTime>2020-03-
13T10:44:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.83305</refPx></row></table3><table6>



<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>6.493</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.493</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>9.499000000000001</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>9.499000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86</price><volume>4300
00</volume><tradeTime>2020-03-
25T10:43:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>82.52385</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.748</price><volume>



84748</volume><tradeTime>2020-03-
31T13:44:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>83.2924</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.626</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.626</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>BFCM 2  3/8  
11/21/24</name><identifier><ID>US06675GAT22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALLY 4  1/8  
03/30/20</name><identifier><ID>US02005NAZ33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFCM 2  1/8  
11/21/22</name><identifier><ID>US06675GAS49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 8  1/2  
PERP</name><identifier><ID>USP28768AB86</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CMCSA Float 
04/01/20</name><identifier><ID>XS1212467911</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AABOND 5  1/2  
07/31/22</name><identifier><ID>XS1211308231</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEETRU 2  3/4  
11/26/26</name><identifier><ID>FR0013462728</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>4900
00</volume><tradeTime>2020-03-
23T13:12:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.5549</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.739</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.739</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SHAEFF 3  1/4  
05/15/25</name><identifier><ID>XS1212470972</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>217500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>3880
00</volume><tradeTime>2020-03-
24T12:16:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.0637</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>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 4  1/2  
04/01/25</name><identifier><ID>US251525AP63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVALIM 2 
11/27/22</name><identifier><ID>XS2084131122</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VER 3.1 
12/15/29</name><identifier><ID>US92340LAE92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEVA 7  1/8  
01/31/25</name><identifier><ID>USN8540WAC84</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EL 2 
12/01/24</name><identifier><ID>US29736RAN08</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SPGI 2  1/2  
12/01/29</name><identifier><ID>US78409VAP94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAYNGR 2  3/8  
04/02/75</name><identifier><ID>DE000A14J611</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
08+00:00</tradeDate><table4><row><simpleAvgPx>102.125</simpleAvgPx><avgPx>102.125</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>10212500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolu
me><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.3515</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.3515</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>38.55</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38.55</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.65</price><volume>
46192</volume><tradeTime>2020-01-
28T13:03:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.55455</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>45000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.122</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.122</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>17.001</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>17.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>19000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>265500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>153000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>13000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>252000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>TEVA 6 
01/31/25</name><identifier><ID>XS2083962691</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 3 
04/09/21</name><identifier><ID>XS1214673722</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRYIM 2  1/2  
04/11/22</name><identifier><ID>XS1214547777</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>M 6.65 
07/15/24</name><identifier><ID>US577778CB77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PAA 5.15 
06/01/42</name><identifier><ID>US72650RBA95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TLSAU 3  1/8  
04/07/25</name><identifier><ID>USQ8940FAA23</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAZGR 1  3/4  
04/08/22</name><identifier><ID>XS1213831362</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SYDAU 5  1/8  
02/22/21</name><identifier><ID>USQ8809VAA72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HIKLN 4  1/4  
04/10/20</name><identifier><ID>XS1213834978</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IGDIM 2  1/8  
11/28/24</name><identifier><ID>XS2084425466</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NTBKKK 5  3/4  
PERP</name><identifier><ID>XS1206972348</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LVLT 5  3/8  
08/15/22</name><identifier><ID>US527298BD49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CDEP Float 
03/20/22</name><identifier><ID>IT0005090995</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.78</price><volume>2
5942</volume><tradeTime>2020-01-
23T16:45:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.95740000000001</refPx></row></table
3><table4><row><simpleAvgPx>99.81999999999999</simpleAvgPx><avgPx>99.81999999999999</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec



Trades><totalValue>51906.4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>26000</medianFilledVolu
me><medianOrderedVolume>26000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.96381</price><volum
e>20152</volume><tradeTime>2020-03-
18T16:40:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.5005</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>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>CNPFP 2 
07/27/50</name><identifier><ID>FR0013463775</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFJFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTTOGR 1  1/2  
12/09/24</name><identifier><ID>CH0511961390</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNG Float 
02/09/21</name><identifier><ID>XS0575962286</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
752400</volume><tradeTime>2020-01-
30T12:26:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.236</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>5.167</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>5.167</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
401280</volume><tradeTime>2020-02-
04T09:35:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.239098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>7.855</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>7.855</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>12</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>5
06515</volume><tradeTime>2020-02-
11T16:09:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>100.238503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>5.854</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.854</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
350945</volume><tradeTime>2020-02-
18T11:55:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.249001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>19.334</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>19.334</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.305</price><volume
>443348</volume><tradeTime>2020-03-
04T09:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2892</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.488</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.488</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>NGGLN 2  3/8  
09/30/20</name><identifier><ID>XS1209910196</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 5  7/8  
11/15/24</name><identifier><ID>XS2010037849</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7</price><volume>2
13400</volume><tradeTime>2020-01-
22T10:37:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.7716</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>530000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.274</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.274</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>9</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>9</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.51</price><volume>
105510</volume><tradeTime>2020-01-
27T10:01:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.55825</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.517</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.517</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>7.418</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>7.418</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.5</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>16.5</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.24</price><volume>
210480</volume><tradeTime>2020-01-
30T12:39:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.422</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.06</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>3.06</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
100640</volume><tradeTime>2020-02-
24T15:41:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.51835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.026</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.026</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.48999999999999</pri



ce><volume>95490</volume><tradeTime>2020-03-
05T15:07:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.27715000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.229</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.229</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KOF 5  1/4  
11/26/43</name><identifier><ID>US191241AF58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VGPBB 2  3/4  
04/02/23</name><identifier><ID>BE0002677582</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.22</price><volume>



10322</volume><tradeTime>2020-02-
11T12:43:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.500145</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.756</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.756</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQNR 4  1/4  
11/23/41</name><identifier><ID>US85771PAE25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>M 6  3/8  
03/15/37</name><identifier><ID>US314275AC25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICCREA 4  1/8  
11/28/29</name><identifier><ID>XS2084827935</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ANTOIL 7  1/2  
12/02/22</name><identifier><ID>XS2082380515</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAT 6.2 
10/01/40</name><identifier><ID>US577081AU60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.45</price><volume>9
345</volume><tradeTime>2020-01-
06T12:46:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.68576</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.09</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.09</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CEZCP 0  7/8  
12/02/26</name><identifier><ID>XS2084418339</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TTMTIN 6  7/8  
11/15/26</name><identifier><ID>XS2010037682</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.336</price><volume
>106336</volume><tradeTime>2020-01-
28T13:49:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.112</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>2020-02-



03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
100490</volume><tradeTime>2020-02-
25T17:02:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.29055</refPx></row></table3><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.15</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.15</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pri
ce><volume>99350</volume><tradeTime>2020-02-
27T10:51:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.1811</refPx></row></table3><table4><
row><simpleAvgPx>99.231667</simpleAvgPx><avgPx>99.236875</avgPx><highPx>99.34999999999
999</highPx><lowPx>99.105</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq
><numExecTrades>3</numExecTrades><totalValue>793895</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>13.297</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>13.297</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 4  3/8  
03/28/42</name><identifier><ID>US87164KAB08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WOMCHI 6  7/8  



11/26/24</name><identifier><ID>USL5831KAA45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TAPTRA 5  5/8  
12/02/24</name><identifier><ID>PTTAPDOM0005</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table4><row><simpleAvgPx>104.8</simpleAvgPx><avgPx>104.8</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>3982400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1900000</medianFilledVolume><m
edianOrderedVolume>1900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.703</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.703</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>26.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
000</volume><tradeTime>2020-02-
27T13:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.00945</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>101
000</volume><tradeTime>2020-02-
28T13:40:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.27365</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>MAT 5  7/8  
12/15/27</name><identifier><ID>USU57619AE59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MYTIL 2  1/2  
12/01/24</name><identifier><ID>XS2010038144</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DIS 8  7/8  
04/26/23</name><identifier><ID>US254687CP93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUNHYP 3  1/8  
PERP</name><identifier><ID>CH0508236590</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TSCOLN 0  7/8  
05/29/26</name><identifier><ID>XS2086868010</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAKIDE 7.45 
11/15/29</name><identifier><ID>USP1850NAA92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MA 2 
03/03/25</name><identifier><ID>US57636QAN43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK Float 
11/17/20</name><identifier><ID>XS0545059148</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-
01-
22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>190
000</volume><tradeTime>2020-01-
22T12:54:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.044403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>17.444</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>17.444</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>MON 2.85 
04/15/25</name><identifier><ID>US61166WAW10</ID><IDType>ISIN</IDType></identifier><classi
fication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></tabl
e2><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DIS 3  3/8  
11/15/26</name><identifier><ID>US254687DK97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DIS 6.65 
11/15/37</name><identifier><ID>US254687EH59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DNBNO 2.15 
12/02/22</name><identifier><ID>US23329RAD89</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 3 
PERP</name><identifier><ID>FR0013464922</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.85</price><volume>
623100</volume><tradeTime>2020-01-
02T15:23:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.35545</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.644</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.644</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.478</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.478</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.57</price><volume>
621420</volume><tradeTime>2020-03-
02T16:18:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.1181</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.717</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.717</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.5</price><volume>17
9000</volume><tradeTime>2020-03-
20T15:50:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.88015</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.665</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.665</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BPCEGP 0  1/8  
12/04/24</name><identifier><ID>FR0013464930</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-
01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95999999999999</pri
ce><volume>99960</volume><tradeTime>2020-01-
22T09:38:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.81975</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.64</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.64</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>180</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>180</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>TIPIM 2  1/2  
12/05/24</name><identifier><ID>XS2088650051</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVIASG 7  7/8  
12/03/24</name><identifier><ID>XS2010038573</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4  1/2  
06/30/20</name><identifier><ID>FR0010905133</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.12</price><volume>



56166</volume><tradeTime>2020-01-
02T14:56:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.1832</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.21</price><volume>
438480</volume><tradeTime>2020-01-
06T12:35:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.15835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>6.249</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>6.249</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>63</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>63</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>5
0950</volume><tradeTime>2020-01-
16T14:15:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.0089</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>35000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.939</price><volume
>1121329</volume><tradeTime>2020-01-
28T09:34:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.8647</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table4><row><simpleAvgPx>101.065</simpleAvgPx><avgPx>101.065</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>12990895.1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>6427000</medianFilledVol
ume><medianOrderedVolume>6427000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.546</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.546</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>103</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>103</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume>
928915</volume><tradeTime>2020-03-
25T13:04:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.083298</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>SOCGEN 4  1/4  
04/14/25</name><identifier><ID>USF8586CH211</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>8500
00</volume><tradeTime>2020-03-
23T16:51:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.33499999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>1.345</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>1.345</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>BMY 2  7/8  
08/15/20</name><identifier><ID>USU11009AC80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ULFP 0 
01/01/22</name><identifier><ID>FR0012658094</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>346.2</price><volume>1
1216</volume><tradeTime>2020-01-



13T15:50:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>346.468994</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>346.51</price><volume>
142</volume><tradeTime>2020-01-
23T15:05:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>346.510895</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>6.14</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>6.14</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>346.56</price><volume>
138</volume><tradeTime>2020-02-
13T15:20:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>346.731201</refPx></row><row><startTim
e>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>346.56</price><volume>
131</volume><tradeTime>2020-02-
13T15:37:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>346.731201</refPx></row></table3><table
4><row><simpleAvgPx>346.56</simpleAvgPx><avgPx>346.56</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>270.3168</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>39</medianFilledVolume><medianOrderedVolume>39</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>3.123</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.123</me



dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>393</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>190</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>346.6</price><volume>6
9</volume><tradeTime>2020-02-
26T11:29:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>346.740967</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>131.5</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.006</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.006</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>346.74</price><volume>
131</volume><tradeTime>2020-03-
06T15:00:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>346.524506</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row><meanTimeAcceptToExecSecs>3.155</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>3.155</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>344.5</price><volume>6
9158</volume><tradeTime>2020-03-
09T14:52:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>346.534912</refPx></row></table3><table
4><row><simpleAvgPx>344.515</simpleAvgPx><avgPx>344.515</avgPx></row></table4><table6><
row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>138322.7725
</totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>20075</medianFilledVolume><medianOrderedVolume
>20075</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>335</price><volume>190
</volume><tradeTime>2020-03-
19T15:54:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>343.767914</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>10.726</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>10.726</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>177</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>325</price><volume>325
</volume><tradeTime>2020-03-
23T14:27:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>343.666901</refPx></row></table3><table



6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>8.365</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.365</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>DIS 7.43 
10/01/26</name><identifier><ID>US254687DH68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLENLN 2  7/8  
04/16/20</name><identifier><ID>XS1218432000</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>3.184</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>3.184</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.544</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.544</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>150
00</volume><tradeTime>2020-02-
19T14:05:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.069702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>7.046</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>7.046</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1780000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.2</price><volume>89
280</volume><tradeTime>2020-03-
26T11:52:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.056877</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>3.216</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>3.216</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>GLENLN 4 
04/16/25</name><identifier><ID>XS1218432349</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>486500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DT 1  
3/4  
12/09/49</name><identifier><ID>XS2089226026</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEELY 4 
PERP</name><identifier><ID>XS2078897928</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORSTED 1  3/4  
12/09/19</name><identifier><ID>XS2010036874</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.84999999999999</pri
ce><volume>439250</volume><tradeTime>2020-03-
17T15:16:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>88.40564999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RATEIT 1  3/8  
12/04/24</name><identifier><ID>XS2089322098</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 4  1/2  
12/04/69</name><identifier><ID>FR0013464963</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENTEN 1  7/8  
04/17/23</name><identifier><ID>XS1218982251</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 0  3/4  
12/04/24</name><identifier><ID>XS2089368596</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>FCCSER 1.661 
12/04/26</name><identifier><ID>XS2081500907</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>2
01000</volume><tradeTime>2020-01-
03T13:26:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>100.52925</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.85</price><volume>
411400</volume><tradeTime>2020-03-
11T09:51:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2336</refPx></row></table3><table4>
<row><simpleAvgPx>102.915</simpleAvgPx><avgPx>102.915</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>823320</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.556</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
556</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FCCSER 
0.815 
12/04/23</name><identifier><ID>XS2081491727</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DALWA
N 6.95 
12/05/22</name><identifier><ID>XS2078814147</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>ONGCIN 3  3/8  
12/05/29</name><identifier><ID>XS2087717364</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NLOK 4.2 
09/15/20</name><identifier><ID>US871503AH15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKAFP 3  1/2  
PERP</name><identifier><ID>BE6317643334</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCVQQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.85</price><volume>
219700</volume><tradeTime>2020-01-
30T10:58:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.833504</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>3
99800</volume><tradeTime>2020-03-



04T10:13:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.467598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ACAFP 3 
02/02/25</name><identifier><ID>FR0012395689</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.75</price><volume>
274375</volume><tradeTime>2020-01-
17T10:37:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.2547</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>13.069</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>13.069</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>ACAFP 0 
08/09/22</name><identifier><ID>FR0011261064</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>147.83</price><volume>
365435</volume><tradeTime>2020-01-
13T13:40:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>147.520401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.14</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.14</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>148.05</price><volume>
962325</volume><tradeTime>2020-02-
27T16:38:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>147.970901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ACAFP 0 
10/04/21</name><identifier><ID>FR0011109180</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table4><row><simpleAvgPx>151.5</simpleAvgPx><avgPx>151.355723</avg
Px></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>7616220</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2516000</medianFilledVolu
me><medianOrderedVolume>2516000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JXWCIG 3.4 
12/05/22</name><identifier><ID>XS2069318686</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 1  7/8  
04/21/22</name><identifier><ID>XS1172947902</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 2  3/4  
04/21/27</name><identifier><ID>XS1172951508</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>2910
00</volume><tradeTime>2020-02-
26T13:57:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.80240000000001</refPx></row></table
3><table4><row><simpleAvgPx>96.92</simpleAvgPx><avgPx>96.92</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>581520</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>
300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RWE 2  3/4  
04/21/75</name><identifier><ID>XS1219498141</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>19000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>254500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RWE 3  1/2  
04/21/75</name><identifier><ID>XS1219499032</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>412500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>43000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>44000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>BAC 5  1/4  
01/31/26</name><identifier><ID>XS0584356942</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>3.184</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>3.184</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOV 2.65 



04/17/20</name><identifier><ID>US80282KAD81</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>18000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
DVA 5 
05/01/25</name><identifier><ID>US23918KAR95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NIBCAP Float 
PERP</name><identifier><ID>XS0249580357</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DGVUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GNDC 0  3/4  
12/06/23</name><identifier><ID>XS2090786943</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.53</price><volume>
100530</volume><tradeTime>2020-02-
10T16:32:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.675827</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.713</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.713</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>30.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>30.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>ASSEMB Float 
05/15/25</name><identifier><ID>XS2085860844</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 0  1/2  
04/20/23</name><identifier><ID>IT0005105843</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SNFF 2  7/8  
06/15/23</name><identifier><ID>XS1221105759</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>303
000</volume><tradeTime>2020-02-



05T16:34:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.9379</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.536</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.536</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>517</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>517</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.12</price><volume>2
25300</volume><tradeTime>2020-03-
19T16:40:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.3595</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>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EDF 2 
12/09/49</name><identifier><ID>FR0013465424</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 0  3/4  
06/09/25</name><identifier><ID>XS2082324364</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OCDOLN 0  7/8  
12/09/25</name><identifier><ID>XS2090948279</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BERTEL 3  1/2  
04/23/75</name><identifier><ID>XS1222594472</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZURNVX 4  1/4  
10/01/45</name><identifier><ID>XS1221106641</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-
02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7</price><volume>4
26800</volume><tradeTime>2020-02-
12T15:17:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.2988</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1.023</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>1.023</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BERTEL 3 
04/23/75</name><identifier><ID>XS1222591023</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.842</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.842</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ISPIM 2.855 



04/23/25</name><identifier><ID>XS1222597905</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANNGR 5 
10/02/23</name><identifier><ID>USN8172PAD61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.78</price><volume>
548900</volume><tradeTime>2020-02-
25T16:53:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.072845</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.783</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.783</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>NCLH 3  5/8  
12/15/24</name><identifier><ID>USG6436QAH95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>GS Float 
PERP</name><identifier><ID>US38148BAB45</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AGSBB 3  7/8  
PERP</name><identifier><ID>BE6317598850</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQXR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.15</price><volume>
212300</volume><tradeTime>2020-02-
07T10:39:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.3489</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.674</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.674</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>37.505</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>37.505</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2020-02-



10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.5</price><volume>4
26000</volume><tradeTime>2020-02-
10T13:15:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.7772</refPx></row></table3><table4>
<row><simpleAvgPx>106.639</simpleAvgPx><avgPx>106.639</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>853112</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107</price><volume>214
000</volume><tradeTime>2020-02-
11T09:50:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.21345</refPx></row></table3><table4
><row><simpleAvgPx>107.147</simpleAvgPx><avgPx>107.147</avgPx></row></table4><table6><r
ow><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>428588</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.8</price><volume>4
15200</volume><tradeTime>2020-02-
26T10:34:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.96195</refPx></row></table3><table4
><row><simpleAvgPx>103.65</simpleAvgPx><avgPx>103.65</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>829200</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTGPBZ 4  1/2  
01/10/25</name><identifier><ID>US05971BAE92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REDPRO 11  1/2  
12/08/20</name><identifier><ID>XS2088868273</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KILOTO Float 
12/15/26</name><identifier><ID>XS2010033269</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.95</price><volume>
1009500</volume><tradeTime>2020-01-
07T14:32:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.91315</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SLCMST 3 
11/15/24</name><identifier><ID>XS2080078319</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNEB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HDDGR 8 
05/15/22</name><identifier><ID>DE000A14J7A9</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRAFIG 5 
04/27/20</name><identifier><ID>XS1222731215</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>575000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>945000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1050000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.01000000000001</pri
ce><volume>92010</volume><tradeTime>2020-03-
18T09:54:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.7107</refPx></row></table3><table6><
row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JFM 2 04/21/22 
RegS</name><identifier><ID>XS1219588560</ID><IDType>ISIN</IDType></identifier><classification
><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><trad
eDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 3.95 
04/23/27</name><identifier><ID>US61761JZN26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCCO 3  7/8  
04/23/25</name><identifier><ID>US84265VAH87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SCCO 5  7/8  
04/23/45</name><identifier><ID>US84265VAJ44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NORNO 9 
06/17/26</name><identifier><ID>NO0010870900</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NTGYSM 3  3/8  
PERP</name><identifier><ID>XS1224710399</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-



23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.73999999999999</pri
ce><volume>852660</volume><tradeTime>2020-03-
23T16:02:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.61324999999999</refPx></row></table
3><table4><row><simpleAvgPx>94.745</simpleAvgPx><avgPx>94.745</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17054
10</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>900000</medianFilledVolume><medianOrderedVolu
me>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.8070000000000001</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.8070000000000001</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>27.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.5</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>ISPIM 0 
01/30/22</name><identifier><ID>IT0001086658</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBZUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34</price><volume>9
934</volume><tradeTime>2020-01-
03T16:35:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.20625</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.33</price><volume>9
933</volume><tradeTime>2020-01-
07T16:35:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.23465</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.39195100000001</pri
ce><volume>163002</volume><tradeTime>2020-01-
10T16:43:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.2255</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>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.339894</price><volu
me>93379</volume><tradeTime>2020-01-
15T16:43:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.2129</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>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.36</price><volume>5
961</volume><tradeTime>2020-01-
16T16:46:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.24979999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.32250000000001</pri
ce><volume>23837</volume><tradeTime>2020-01-
17T16:43:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.401489</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25749999999999</pri
ce><volume>7940</volume><tradeTime>2020-01-
20T16:41:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.418289</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pri
ce><volume>4967</volume><tradeTime>2020-01-
21T16:37:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.31215</refPx></row></table3><table4>
<row><simpleAvgPx>99.295</simpleAvgPx><avgPx>99.279286</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>13899.1</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>7000</medianFilledVolume><medianOrderedVolume>7000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.25</price><volume>2
9775</volume><tradeTime>2020-01-
22T16:57:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.2747</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>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.264667</price><volu
me>14889</volume><tradeTime>2020-01-
23T16:45:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>99.396767</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.36199999999999</pri
ce><volume>4968</volume><tradeTime>2020-01-
27T16:47:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.481461</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.41979600000001</pri
ce><volume>48715</volume><tradeTime>2020-01-
28T16:52:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.3995</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>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.42749999999999</pri
ce><volume>7954</volume><tradeTime>2020-01-
29T16:43:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.520287</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.461612</price><volu
me>48736</volume><tradeTime>2020-01-
30T16:42:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.555679</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.503</price><volume>
995</volume><tradeTime>2020-01-
31T16:58:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.546021</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.502</price><volume>
28855</volume><tradeTime>2020-02-
03T16:36:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>99.597992</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.46299999999999</pri
ce><volume>108414</volume><tradeTime>2020-02-
04T16:44:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.47375</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.461</price><volume>
76584</volume><tradeTime>2020-02-
06T16:42:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.627258</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.49616899999999</pri
ce><volume>129345</volume><tradeTime>2020-02-
07T16:50:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.619331</refPx></row></table3><table4
><row><simpleAvgPx>99.655085</simpleAvgPx><avgPx>99.75613199999999</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
712258.779999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>357000</medianFilledVolume><median
OrderedVolume>357000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.468</price><volume>
23872</volume><tradeTime>2020-02-
10T16:52:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.630287</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.542</price><volume>
12940</volume><tradeTime>2020-02-
12T16:41:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.638733</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-



24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.501</price><volume>
92535</volume><tradeTime>2020-02-
24T16:43:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.79744700000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.49372700000001</pri
ce><volume>32832</volume><tradeTime>2020-02-
26T16:40:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.788147</refPx></row></table3><table4
><row><simpleAvgPx>99.496864</simpleAvgPx><avgPx>99.49424999999999</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
35817.929999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>18000</medianFilledVolume><medianO
rderedVolume>18000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.52525</price><volum
e>3981</volume><tradeTime>2020-02-
27T16:42:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.78692599999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59099999999999</pri
ce><volume>85648</volume><tradeTime>2020-02-
28T16:43:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.497</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45099999999999</pri
ce><volume>113374</volume><tradeTime>2020-03-
02T16:43:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.56489999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.539</simpleAvgPx><avgPx>99.533243</avgPx></row></table4>
<table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>213
001.14</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>107000</medianFilledVolume><medianOrdered
Volume>107000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.478667</price><volu
me>35812</volume><tradeTime>2020-03-



03T16:38:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.5951</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>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.471649</price><volu
me>36804</volume><tradeTime>2020-03-
04T16:57:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.60214999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48099999999999</pri
ce><volume>22880</volume><tradeTime>2020-03-
05T16:52:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.5705</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>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.501</price><volume>
20895</volume><tradeTime>2020-03-
06T17:01:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.48215</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.09999999999999</pri
ce><volume>17658</volume><tradeTime>2020-03-
09T16:47:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.566429</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.78</price><volume>3
951</volume><tradeTime>2020-03-
10T16:36:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.54575</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.515</price><volume>
9851</volume><tradeTime>2020-03-



12T16:53:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.38065</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.11</price><volume>9
711</volume><tradeTime>2020-03-
17T16:57:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.49045</refPx></row></table3><table4>
<row><simpleAvgPx>97.0745</simpleAvgPx><avgPx>97.045455</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>106750</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>55000</medianFilledVolume><medianOrderedVolume>5500
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.985</price><volume>
93105</volume><tradeTime>2020-03-
18T16:40:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.47319</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.04884</price><volum
e>72786</volume><tradeTime>2020-03-
19T16:41:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.6644</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>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.160524</price><volu
me>40807</volume><tradeTime>2020-03-
23T16:36:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.01305000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>C 5.95 
PERP</name><identifier><ID>US172967JM45</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DDMFUP</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VERCST 9  1/4  



03/01/21</name><identifier><ID>USU24645AD25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KILOTO 3  3/8  
12/15/26</name><identifier><ID>XS2010034077</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>5
10500</volume><tradeTime>2020-01-
10T15:35:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.91835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.07</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.07</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.1</price><volume>1
021000</volume><tradeTime>2020-01-
14T10:32:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.95245</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>8.23</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>8.23</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>141
4000</volume><tradeTime>2020-02-
14T13:57:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.1321</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>59</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>59</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SEB 2.2 
12/12/22</name><identifier><ID>XS2092154033</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SINOPE 1 
04/28/22</name><identifier><ID>XS1220886938</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERFFP 4  7/8  
PERP</name><identifier><ID>XS1224953882</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table4><row><simpleAvgPx>105.125</simpleAvgPx><avgPx>105.123534</a
vgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>4571822.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2174500</medianFilledV
olume><medianOrderedVolume>2149000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.083</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>1.083</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>16.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.75</price><volume>
212557</volume><tradeTime>2020-01-
10T09:46:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.351</refPx></row></table3><table4><
row><simpleAvgPx>105.575</simpleAvgPx><avgPx>105.375162</avgPx><highPx>105.8</highPx><l
owPx>105.125</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTra
des>5</numExecTrades><totalValue>10591257.5</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2150
000</medianFilledVolume><medianOrderedVolume>2150000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.1074</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>36.8</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.5</price><volume>1
491000</volume><tradeTime>2020-01-
20T13:48:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.03175</refPx></row></table3><table4
><row><simpleAvgPx>106.675</simpleAvgPx><avgPx>106.675</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2986900</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1400000</medianFilledVolume><medianOrderedVolume>1
400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.861</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.861</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.5</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>15.5</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.42</price><volume>
105420</volume><tradeTime>2020-02-
14T15:59:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.8244</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.831</meanTimeAcceptToExecSecs><medianTimeAccep



tToExecSecs>5.831</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.06</price><volume>
105060</volume><tradeTime>2020-02-
21T13:41:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.48835</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.134</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.134</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.94</price><volume>
101940</volume><tradeTime>2020-02-
28T12:28:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.79345</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>9.846</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>9.846</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.49</price><volume>
1434860</volume><tradeTime>2020-03-
02T14:56:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.03475</refPx></row></table3><table4
><row><simpleAvgPx>102.495</simpleAvgPx><avgPx>102.495</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2869860</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1400000</medianFilledVolume><medianOrderedVolume>1
400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.75</price><volume>
587225</volume><tradeTime>2020-03-
04T13:35:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.43125</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.20999999999999</pri
ce><volume>364840</volume><tradeTime>2020-03-
18T15:09:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>92.22495000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SDHMK 6.9965 
03/12/25</name><identifier><ID>XS2089155761</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZMIM 1  5/8  
12/12/24</name><identifier><ID>XS2081611993</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYDAU 3  3/8  
04/30/25</name><identifier><ID>USQ8809VAG43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KMRLGP 3.9 
12/12/24</name><identifier><ID>XS2084435002</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>KMRLGP 3  1/2  
12/12/22</name><identifier><ID>XS2090281580</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PLBIIJ 4  1/4  
05/05/25</name><identifier><ID>USY7133MAC39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2.45 
06/30/20</name><identifier><ID>US00206RCL42</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 3 
06/30/22</name><identifier><ID>US00206RCM25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>42500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro



w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
T 4  1/2  
05/15/35</name><identifier><ID>US00206RCP55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YPFDAR 8  1/2  
07/28/25</name><identifier><ID>USP989MJBE04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T Float 
06/30/20</name><identifier><ID>US00206RCK68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNOHLD 7 
PERP</name><identifier><ID>USU1680XAA73</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FTLNHD 7  1/2  
12/16/21</name><identifier><ID>XS2084413454</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>AESGEN 4.56 
04/30/25</name><identifier><ID>USP3711HAF66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TWTR 3  7/8  
12/15/27</name><identifier><ID>USU8882PAA58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>1
0150</volume><tradeTime>2020-01-
06T14:21:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.150925</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.582</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.582</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>579000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>191000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOORBK 2.788 
04/28/20</name><identifier><ID>XS1224417847</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELLAKT 6  3/8  
12/15/24</name><identifier><ID>XS2092381107</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.9</price><volume>1
311250</volume><tradeTime>2020-01-
07T13:04:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.6612</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.29</price><volume>
208580</volume><tradeTime>2020-01-
13T11:24:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.2281</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.914</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.914</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
025000</volume><tradeTime>2020-01-
28T14:27:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.6365</refPx></row></table3><table4>
<row><simpleAvgPx>102.5</simpleAvgPx><avgPx>102.5</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1537500</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>750000</medianFilledVolume><medianOrderedVolume>500000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.67</price><volume>
308010</volume><tradeTime>2020-01-
29T12:03:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.6988</refPx></row></table3><table4>
<row><simpleAvgPx>102.66</simpleAvgPx><avgPx>102.655</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1231860</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>60000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>4.4525</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4
.4525</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>10.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>10.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.69</price><volume>
205380</volume><tradeTime>2020-01-
30T13:59:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.7424</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.149</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.149</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.54</price><volume>
103540</volume><tradeTime>2020-02-
11T14:05:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.44075</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>225000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>18.297</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>18.297</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.03</price><volume>9
9030</volume><tradeTime>2020-02-
26T13:46:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.02115</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.308</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.308</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KEL 6.5876 
02/21/23</name><identifier><ID>XS0439817650</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS Float 
01/11/20</name><identifier><ID>NL0009289313</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAYCOV 4  1/4  
12/13/24</name><identifier><ID>XS2092941330</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACIAIR 6  7/8  
11/29/32</name><identifier><ID>USE0351QAA07</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 4.4 
05/01/45</name><identifier><ID>US031162BZ23</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 2  1/8  
05/01/20</name><identifier><ID>US031162BW91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNIM 3  1/8  
12/19/25</name><identifier><ID>XS2083187059</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 2.7 
05/01/22</name><identifier><ID>US031162BX74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNOOC 3  1/2  
05/05/25</name><identifier><ID>US12634MAB63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KUDSW 1  7/8  
08/12/22</name><identifier><ID>CH0280695930</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RTX 4.15 
05/15/45</name><identifier><ID>US913017CA50</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>OMGRID 3.958 
05/07/25</name><identifier><ID>XS1117297355</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENS 4  3/8  
12/15/27</name><identifier><ID>US29275YAC66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>
100350</volume><tradeTime>2020-02-
06T12:57:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.136597</refPx></row></table3><table
4><row><simpleAvgPx>100.3</simpleAvgPx><avgPx>100.3</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>200600</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>IEP 5  1/4  
05/15/27</name><identifier><ID>USU44927AV04</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTL 5  1/8  
12/15/26</name><identifier><ID>USU1566PAB14</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANDRGI 9  1/2  
12/30/24</name><identifier><ID>USL01795AD20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMT 2.8 
06/01/20</name><identifier><ID>US03027XAF78</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CM Float 
03/17/23</name><identifier><ID>US13607GKW32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WYNMAC 5  1/8  
12/15/29</name><identifier><ID>USG98149AE02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 2  1/2  
05/14/20</name><identifier><ID>US00287YAT64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR Float 
PERP</name><identifier><ID>GB0000777705</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SNSBNK 6  1/4  
10/26/20</name><identifier><ID>XS0552743048</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABBV 3.6 
05/14/25</name><identifier><ID>US00287YAQ26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>32500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HANFIN 0 
05/12/20</name><identifier><ID>DE000A161GV3</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>49
2500</volume><tradeTime>2020-03-
19T15:42:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.5611</refPx></row></table3><table4><
row><simpleAvgPx>98.125</simpleAvgPx><avgPx>98.09999999999999</avgPx><highPx>98.5</hig
hPx><lowPx>97.5</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>4</numExecTrades><totalValue>2452500</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000
00</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6155</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6155</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>31.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-



25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>4950
00</volume><tradeTime>2020-03-
25T16:30:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.945183</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>1
975000</volume><tradeTime>2020-03-
26T11:17:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.85569</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1500000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.75</price><volume>4
93750</volume><tradeTime>2020-03-
27T14:21:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.890244</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>JBYCMX 3  3/4  
05/13/25</name><identifier><ID>USP59705AA47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 2  1/8  
05/11/20</name><identifier><ID>US822582BG61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDSALN 3  1/4  
05/11/25</name><identifier><ID>US822582BD31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2 
05/06/20</name><identifier><ID>US037833BD17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.7 
05/13/22</name><identifier><ID>US037833BF64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-
03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>104
000</volume><tradeTime>2020-03-
31T13:58:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.0951</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.588</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.588</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CCB 3  7/8  
05/13/25</name><identifier><ID>XS1227820187</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Cellnex Telecom 
SA</name><identifier><ID>ES0105066007</ID><IDType>ISIN</IDType></identifier><classification><
ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BERY 1  1/2  
01/15/27</name><identifier><ID>XS2093881030</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VOTORA 3  1/2  
07/13/22</name><identifier><ID>XS1232126810</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SM 5  5/8  
06/01/25</name><identifier><ID>US78454LAL45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BSX 3.85 
05/15/25</name><identifier><ID>US101137AR84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 12 
PERP</name><identifier><ID>XS0474660676</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 4  7/8  
05/14/25</name><identifier><ID>USG0446NAJ30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BERY 1 
01/15/25</name><identifier><ID>XS2093880735</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>6
99650</volume><tradeTime>2020-01-
17T13:17:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.78385</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.412</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.412</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FLR 3  1/2  
12/15/24</name><identifier><ID>US343412AC69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.8</price><volume>48
4000</volume><tradeTime>2020-03-
02T13:57:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>96.282</refPx></row></table3><table4><r
ow><simpleAvgPx>96.75</simpleAvgPx><avgPx>96.75</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>967500</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>M 7 
02/15/28</name><identifier><ID>US55616XAC11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CRHID 5  3/4  
01/15/21</name><identifier><ID>US12626PAL76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
LLOYDS 3  1/2  
05/14/25</name><identifier><ID>US53944VAH24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STX 4  7/8  
06/01/27</name><identifier><ID>US81180WAR25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNIMIC 0 
05/18/20</name><identifier><ID>XS1228110000</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNLR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-
02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.235</price><volume
>236470</volume><tradeTime>2020-02-
17T13:57:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>118.269997</refPx></row></table3><table
4><row><simpleAvgPx>118.22</simpleAvgPx><avgPx>118.22</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>472880</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PFG 4.7 
05/15/55</name><identifier><ID>US74251VAL62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAHLGR 2  3/8  
05/20/22</name><identifier><ID>XS1233299459</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>1
03500</volume><tradeTime>2020-01-
20T15:24:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.9652</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.178</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.178</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ENTINN 
6.464 



03/30/32</name><identifier><ID>XS0154961188</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFGFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRU 5  3/8  
05/15/45</name><identifier><ID>US744320AV41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QCOM 3 
05/20/22</name><identifier><ID>US747525AE30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>QCOM Float 
05/20/20</name><identifier><ID>US747525AL72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
XRXCRP 6  3/4  
12/15/39</name><identifier><ID>US984121CB79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRPCN 5  5/8  
05/20/75</name><identifier><ID>US89356BAA61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LANDST 5  3/4  
06/30/24</name><identifier><ID>DE000A2R3876</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAPLSP 2.8 
06/08/25</name><identifier><ID>XS1234197074</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNLR</ID><IDType>CFI</IDType></classification><currency>SGD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-
02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.805</price><volume
>254512</volume><tradeTime>2020-02-
21T14:04:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.781601</refPx></row></table3><table
4><row><simpleAvgPx>101.79</simpleAvgPx><avgPx>101.79</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>508950</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>25000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ONT 1  
7/8  
05/21/20</name><identifier><ID>US68323ADH41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BMW 1  7/8  
06/29/20</name><identifier><ID>XS1238020124</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MNK 5  3/4  
08/01/22</name><identifier><ID>USL6233LAA46</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BHCCN 5  1/4  
01/30/30</name><identifier><ID>USC07885AE34</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GE 1  1/4  
05/26/23</name><identifier><ID>XS1238901166</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-
01-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>206
000</volume><tradeTime>2020-01-
27T13:19:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.11625</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.653</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.653</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>AMXLMM 0 
05/28/20</name><identifier><ID>XS1238034695</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.357</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.357</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.86</price><volume>9
9860</volume><tradeTime>2020-01-
16T16:32:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.89279999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.166</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.166</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table4><row><simpleAvgPx>99.88</simpleAvgPx><avgPx>99.88</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>399520</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.93000000000001</pri
ce><volume>699510</volume><tradeTime>2020-02-
05T10:15:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.913</refPx></row><row><startTime>20
20-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.92</price><volume>1
99840</volume><tradeTime>2020-02-
05T15:42:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9132</refPx></row></table3><table4><
row><simpleAvgPx>99.922</simpleAvgPx><avgPx>99.91746999999999</avgPx><highPx>99.930000
00000001</highPx><lowPx>99.90000000000001</lowPx></row></table4><table6><row><numOrd
Rfq>6</numOrdRfq><numExecTrades>5</numExecTrades><totalValue>8293150</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1200000</medi



anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>8.2035</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.2035</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36.5</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>36.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.314</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.314</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>51</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>51</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95999999999999</pri
ce><volume>599760</volume><tradeTime>2020-02-
19T15:13:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9504</refPx></row></table3><table4><
row><simpleAvgPx>99.95999999999999</simpleAvgPx><avgPx>99.95999999999999</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>899640</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><median
OrderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.91</price><volume>9
99100</volume><tradeTime>2020-02-
27T14:07:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9319</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>2020-03-



04+00:00</tradeDate><table3><row><startTime>2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.91</price><volume>2
99730</volume><tradeTime>2020-03-
04T14:39:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.8995</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>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>99850</volume><tradeTime>2020-03-
05T12:02:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.89530000000001</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-
09+00:00</tradeDate><table4><row><simpleAvgPx>99.876667</simpleAvgPx><avgPx>99.900969</
avgPx><highPx>99.92</highPx><lowPx>99.84999999999999</lowPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>31968310</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>7000000</medianFilledVolume><medianOrderedVolume>7
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table4><row><simpleAvgPx>99.84999999999999</simpleAvgPx><avgPx>99
.858378</avgPx><highPx>99.90000000000001</highPx><lowPx>99.81999999999999</lowPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><to
talValue>14779040</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7000000</medianFilledVolume><m
edianOrderedVolume>7000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.8125</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.8125</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>116</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>116</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.86</price><volume>1
098460</volume><tradeTime>2020-03-
11T13:37:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.89595</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>1980
000</volume><tradeTime>2020-03-
18T09:46:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.21205</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.3</price><volume>59
5800</volume><tradeTime>2020-03-
31T13:27:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.21944999999999</refPx></row><row><
startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pri
ce><volume>993500</volume><tradeTime>2020-03-
31T15:05:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.21935000000001</refPx></row></table
3><table4><row><simpleAvgPx>99.345</simpleAvgPx><avgPx>99.35250000000001</avgPx><highP
x>99.40000000000001</highPx><lowPx>99.3</lowPx></row></table4><table6><row><numOrdRfq
>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>3179280</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>800000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VW 2.4 
05/22/20</name><identifier><ID>USU9273AAM72</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>237000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ZFFNGR 4  3/4  
04/29/25</name><identifier><ID>USU98737AC03</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>M 6.79 
07/15/27</name><identifier><ID>US55616XAB38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WES 5  3/8  
06/01/21</name><identifier><ID>US958254AA26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JBSSBZ 5  3/4  
06/15/25</name><identifier><ID>USU0901CAJ90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK Float 
05/29/20</name><identifier><ID>XS1239520494</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HAR 2 
05/27/22</name><identifier><ID>XS1238991480</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NRW 2  1/4  
04/16/25</name><identifier><ID>XS1227684062</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PLT 5  1/2  
05/31/23</name><identifier><ID>USU7260PAA94</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC Float 
06/02/20</name><identifier><ID>XS1240966348</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4  1/4  
07/04/21</name><identifier><ID>FR0011055821</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.487922</price><volu
me>221494</volume><tradeTime>2020-01-
02T12:57:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.354897</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ERWE 7  1/2  
12/10/23</name><identifier><ID>DE000A255D05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>100</si



mpleAvgExecutedPx><totalValue>500000</totalValue></row></table3><table4><row><simpleAvgP
x>100</simpleAvgPx><avgPx>100</avgPx></row></table4><table6><row><numOrdRfq>2</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>1000000</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>7.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.5</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>447.0005</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>447.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
30585</volume><tradeTime>2020-01-
14T10:24:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.627</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.627</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7</price><volume>49
8500</volume><tradeTime>2020-01-
16T16:06:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>99.7
</simpleAvgPx><avgPx>99.7</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq>
<numExecTrades>2</numExecTrades><totalValue>997000</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>105</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>105</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
38375</volume><tradeTime>2020-02-
19T16:34:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.603798</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.519</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.519</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
407400</volume><tradeTime>2020-02-



24T13:41:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.693184</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.027</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.027</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.52</price><volume>
406080</volume><tradeTime>2020-02-
26T16:55:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.833</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.819</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.819</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>404
000</volume><tradeTime>2020-02-
27T11:08:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>110.780884</refPx></row></table3><table
4><row><simpleAvgPx>101.05</simpleAvgPx><avgPx>101.042857</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>707300</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>3
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.6785</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.6785</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>46.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81999999999999</pri
ce><volume>299460</volume><tradeTime>2020-02-
28T16:42:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.652</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.789</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.789</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>6</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>6</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>RENAUL 1  1/4  
06/08/22</name><identifier><ID>FR0012759744</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.543</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.543</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85</price><volume>2550
</volume><tradeTime>2020-03-
24T16:40:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.16565</refPx></row></table3><table4>
<row><simpleAvgPx>85.4875</simpleAvgPx><avgPx>85.4875</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5129.25</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>3000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.6</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>56</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>56</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MET 5  1/4  
PERP</name><identifier><ID>US59156RBP29</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MTNA 6  1/8  
06/01/25</name><identifier><ID>US03938LAZ76</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>525000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXPE 2  1/2  
06/03/22</name><identifier><ID>XS1117297512</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GARUDA 5.95 
06/03/20</name><identifier><ID>XS1238157181</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TWX 3.6 
07/15/25</name><identifier><ID>US887317AW59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FAMSA 9  3/4  
12/15/24</name><identifier><ID>USP7700WCL20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRFSBZ 2  3/4  
06/03/22</name><identifier><ID>XS1242327168</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>370000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>2.735</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.735</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.361</price><volume
>156541</volume><tradeTime>2020-01-
17T13:42:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.4201</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.879</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.879</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>10</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83</price><volume>8300
0</volume><tradeTime>2020-03-
19T09:48:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.71684999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>50.528</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>50.528</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>CHK 11  1/2  
01/01/25</name><identifier><ID>USU16450AZ86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TSIVMG 0 
12/17/24</name><identifier><ID>XS2086484461</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 2  7/8  
06/08/20</name><identifier><ID>US06738EAG08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ERSTBK Float 
01/31/22</name><identifier><ID>AT0000A14PZ1</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ENR 5  1/2  
06/15/25</name><identifier><ID>USU29199AA19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLOPAR 4.843 
06/08/25</name><identifier><ID>USP47773AN93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PETBRA 6.85 
06/05/15</name><identifier><ID>US71647NAN93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SZGGR 0 
06/05/22</name><identifier><ID>DE000A1Z2G97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZGDB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SPGB 2.15 
10/31/25</name><identifier><ID>ES00000127G9</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table4><row><simpleAvgPx>112.7075</simpleAvgPx><avgPx>112.7075</av
gPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>20377516</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>9040000</medianFilledVo
lume><medianOrderedVolume>9040000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.679</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.679</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>22.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22.0005<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>ABNANV 2.45 
06/04/20</name><identifier><ID>XS1241945473</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANUK 7  3/8  
PERP</name><identifier><ID>XS1244538523</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>IIDAG 0 
06/18/20</name><identifier><ID>XS1239076638</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>JPY</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-20+00:00</tradeDate><table3><row><startTime>2020-
02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.735</price><volume>
49867500</volume><tradeTime>2020-02-
20T16:15:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.755127</refPx></row></table3><table4
><row><simpleAvgPx>99.75</simpleAvgPx><avgPx>99.75</avgPx></row></table4><table6><row><



numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>99750000</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>50000000</medianFilledVolume><medianOrderedVolume>5000
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>YA
NTZE 1.7 
06/10/22</name><identifier><ID>XS1117296035</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHARTI 4  3/8  
06/10/25</name><identifier><ID>USY0889VAA80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 4.4 
06/10/25</name><identifier><ID>US172967JT97</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP Float 
06/10/20</name><identifier><ID>USF2R125AJ43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMACG 7  3/4  
01/15/21</name><identifier><ID>XS1244815111</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.16</price><volume>1



98320</volume><tradeTime>2020-01-
07T14:28:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.11595</refPx></row><row><startTime>
2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.55</price><volume>2
98650</volume><tradeTime>2020-01-
07T16:18:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.12035</refPx></row></table3><table4>
<row><simpleAvgPx>99.29000000000001</simpleAvgPx><avgPx>99.32714300000001</avgPx><hig
hPx>99.55</highPx><lowPx>99.16</lowPx></row></table4><table6><row><numOrdRfq>3</numOr
dRfq><numExecTrades>3</numExecTrades><totalValue>695290</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
3.158</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.558</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>7.333333</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>4
98750</volume><tradeTime>2020-01-
09T10:19:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.37220000000001</refPx></row><row><
startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73999999999999</pri
ce><volume>99740</volume><tradeTime>2020-01-
09T14:50:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.4705</refPx></row></table3><table4><
row><simpleAvgPx>99.745</simpleAvgPx><avgPx>99.748333</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>598490</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.578</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
578</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
0000</volume><tradeTime>2020-01-
15T13:37:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.25765</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.125</price><volume
>1001250</volume><tradeTime>2020-01-
16T16:55:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.92695000000001</refPx></row></table
3><table4><row><simpleAvgPx>99.841667</simpleAvgPx><avgPx>99.841667</avgPx><highPx>100.
125</highPx><lowPx>99.7</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><
numExecTrades>3</numExecTrades><totalValue>2995250</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>1000000</medianFilledVolume><medianOrderedVolume>700000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.56
3333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5620000000000001</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.8</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>860
000</volume><tradeTime>2020-01-
17T13:29:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0075</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>480000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>5.177</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.177</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>11.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>11.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.15</price><volume>
1001500</volume><tradeTime>2020-01-
22T09:38:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.593</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.576</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.576</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-01-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.94</price><volume>9
79400</volume><tradeTime>2020-01-
27T10:49:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.52504999999999</refPx></row><row><
startTime>2020-01-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.20999999999999</pri
ce><volume>486050</volume><tradeTime>2020-01-
27T11:33:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.5463</refPx></row></table3><table4><
row><simpleAvgPx>97.69666700000001</simpleAvgPx><avgPx>97.78130400000001</avgPx><high
Px>97.94</highPx><lowPx>97.20999999999999</lowPx></row></table4><table6><row><numOrdR
fq>6</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>2248970</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>500000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.235</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.235</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.631</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.631</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.61</price><volume>9
5610</volume><tradeTime>2020-01-
30T15:25:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.899</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.226</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.226</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.76000000000001</pri
ce><volume>95760</volume><tradeTime>2020-01-
31T09:38:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.0005</refPx></row></table3><table6><
row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>3.102</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.102</medianTimeAccept



ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.197</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.197</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>2</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>152</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>152</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.5</price><volume>20
1250</volume><tradeTime>2020-02-
26T09:54:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.97205</refPx></row></table3><table4>
<row><simpleAvgPx>87.63500000000001</simpleAvgPx><avgPx>87.581818</avgPx></row></table



4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2
89020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>165000</medianFilledVolume><medianOrdered
Volume>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>4.891</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.891</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>8400
00</volume><tradeTime>2020-02-
27T13:12:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.4264</refPx></row><row><startTime>2
020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.5</price><volume>86
5000</volume><tradeTime>2020-02-
27T14:40:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.69515</refPx></row></table3><table4>
<row><simpleAvgPx>85.5</simpleAvgPx><avgPx>85.5</avgPx><highPx>86.5</highPx><lowPx>84</l
owPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExec
Trades><totalValue>2565000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVo
lume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.409</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.5620000000000001</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>33.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>35</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.75</price><volume>2
54250</volume><tradeTime>2020-03-
02T15:58:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.0956</refPx></row></table3><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.9350000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.9350000
000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 2.7 
04/14/25</name><identifier><ID>FR0012620367</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.4</price><volume>5
4700</volume><tradeTime>2020-02-
25T10:29:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.60095</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>17.713</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>17.713</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>34.333333</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109</price><volume>654
000</volume><tradeTime>2020-02-
28T10:15:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.2282</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>ACAFP 2  3/4  
04/17/23</name><identifier><ID>FR0011451889</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-
03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.5</price><volume>1
24775</volume><tradeTime>2020-03-
02T09:36:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.523804</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>B 0 
12/31/20</name><identifier><ID>US912796TY52</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZTXR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-
03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95</price><volume>1
099449</volume><tradeTime>2020-03-



25T09:46:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.881389</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.848</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.848</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.001</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19.001</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>PFAVH 9 
05/10/23</name><identifier><ID>USP06048AB19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FAMSA 9  3/4  
12/15/24</name><identifier><ID>US40052WAD48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QGOGCO 6  1/4  
11/09/30</name><identifier><ID>USL1965HAE01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 0 
12/18/20</name><identifier><ID>FRBNPP0165N7</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DMMXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58.78</price><volume>4
305</volume><tradeTime>2020-01-
06T13:07:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FTHDGR 10  7/8  
01/09/23</name><identifier><ID>XS2100005771</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MGFLIN 5.9 
01/13/23</name><identifier><ID>XS2090080172</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 2.9 
02/26/25</name><identifier><ID>US37045XCV64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIX 3.65 
02/01/50</name><identifier><ID>US842400GT44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 4.271 
01/09/27</name><identifier><ID>US345397A456</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MET 1.95 
01/13/23</name><identifier><ID>US59217HCQ83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MET Float 
01/13/23</name><identifier><ID>US59217HCR66</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BANCO 2.704 
01/09/25</name><identifier><ID>US05968AAG13</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 0 
06/28/27</name><identifier><ID>XS1987641831</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTZNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.79</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.79</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>56</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>56</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>ACAFP 0  7/8  
01/14/32</name><identifier><ID>XS2099546488</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFW 0 
02/18/25</name><identifier><ID>DE000A254PM6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 1  1/8  
01/15/27</name><identifier><ID>FR0013476090</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CIFIHG 6 
07/16/25</name><identifier><ID>XS2099272846</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JD 3  3/8  
01/14/30</name><identifier><ID>US47215PAE60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BBVASM 0  1/2  
01/14/27</name><identifier><ID>XS2101349723</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPCEGP 0  1/4  
01/15/26</name><identifier><ID>FR0013476199</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALVGR 0  1/2  
01/14/31</name><identifier><ID>DE000A28RSR6</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FREGR 0  3/4  



01/15/28</name><identifier><ID>XS2101357072</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIB 1  5/8  
03/14/25</name><identifier><ID>US298785JB33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table4><row><simpleAvgPx>104.505</simpleAvgPx><avgPx>104.505</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>41802000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000000</medianFilledVolu
me><medianOrderedVolume>20000000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.731</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.731</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>BNS 1.95 
02/01/23</name><identifier><ID>US064159TE65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BSANCI 2.7 
01/10/25</name><identifier><ID>US05971WAC73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TGNA 4  5/8  
03/15/28</name><identifier><ID>USU8729JAB45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ETP 6  3/4  
PERP</name><identifier><ID>US29278NAS27</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMFMM</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ETP 7  1/8  
PERP</name><identifier><ID>US29278NAT00</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMFMM</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IRISH 0.4 
05/15/35</name><identifier><ID>IE00BKFVC345</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DNFTFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NRW 1  3/8  
01/15/20</name><identifier><ID>DE000NRW0L10</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DNFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table4><row><simpleAvgPx>120</simpleAvgPx><avgPx>120.25</avgPx><hi
ghPx>121</highPx><lowPx>119</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdR
fq><numExecTrades>4</numExecTrades><totalValue>48100000</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>10000000</medianFilledVolume><medianOrderedVolume>10000000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.76975</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6755</medianTimeA



cceptToExecSecs><meanTimeRequestToQuoteSecs>41.75</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>DBHNGR 0  3/4  
07/16/35</name><identifier><ID>XS2102380776</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DLR 1  1/2  
03/15/30</name><identifier><ID>XS2100664114</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LLOYDS 1  7/8  
01/15/26</name><identifier><ID>XS2100771547</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 2  1/2  
01/15/30</name><identifier><ID>XS2102388597</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NBR 7  1/4  
01/15/26</name><identifier><ID>USG63601AA92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JBL 3.6 
01/15/30</name><identifier><ID>US466313AJ20</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KOF 2  3/4  
01/22/30</name><identifier><ID>US191241AH15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KBBL 0.05 
01/28/31</name><identifier><ID>CH0461239086</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHFOTN 6.9 
01/13/23</name><identifier><ID>XS2100597256</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHFOTN 8.05 
01/13/25</name><identifier><ID>XS2100597330</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALTICE 2  1/4  
01/15/25</name><identifier><ID>XS2102489353</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-09+00:00</tradeDate><table3><row><startTime>2020-
01-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>100.6</si
mpleAvgExecutedPx><totalValue>301800</totalValue></row><row><startTime>2020-01-
09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
100450</volume><tradeTime>2020-01-
09T14:19:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>100.
516667</simpleAvgPx><avgPx>100.517857</avgPx><highPx>100.6</highPx><lowPx>100.45</lowPx
></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExecTrade
s><totalValue>1407250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume>
<medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>8.071</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>4.918</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>16.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ALTICE 3 
01/15/28</name><identifier><ID>XS2102493389</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table4><row><simpleAvgPx>100.9175</simpleAvgPx><avgPx>100.9</avgPx
></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>1816200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>900000</medianFilledVolume>
<medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>3.578</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>3.578</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.8</price><volume>29
0400</volume><tradeTime>2020-03-
03T11:27:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.13215</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.616</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.616</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>ACAFP 3  1/4  
01/14/30</name><identifier><ID>USF2R125CG85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKERBP 3  3/4  
01/15/30</name><identifier><ID>USR0139KAB63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIG 8 
02/01/27</name><identifier><ID>USG90073AE09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CENCHI 7  1/4  
07/16/24</name><identifier><ID>XS2102302200</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALTICE 5 
01/15/28</name><identifier><ID>USL0178WAH53</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKERBP 3 
01/15/25</name><identifier><ID>USR0139KAA80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-



14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NYKRE 0  3/4  
01/20/27</name><identifier><ID>DK0009526998</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CARPP 1 
01/17/45</name><identifier><ID>IT0005397036</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFSFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA 0  1/8  
01/16/23</name><identifier><ID>XS2099704731</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLNXSM 1 
04/20/27</name><identifier><ID>XS2102934697</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>REESM 0  3/8  
07/24/28</name><identifier><ID>XS2103013210</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EOANGR 0  3/4  
12/18/30</name><identifier><ID>XS2103014457</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 2  5/8  
12/16/24</name><identifier><ID>XS2102507600</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SABSM 2 
01/17/30</name><identifier><ID>XS2102931677</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>
300750</volume><tradeTime>2020-02-
11T13:56:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.09945</refPx></row></table3><table4
><row><simpleAvgPx>100.215</simpleAvgPx><avgPx>100.215</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>601290</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EOA
NGR 0 



12/18/23</name><identifier><ID>XS2103015009</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EOANGR 0  3/8  
09/29/27</name><identifier><ID>XS2103014291</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA Float 
01/16/22</name><identifier><ID>XS2100405013</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHARTI 1  1/2  
02/17/25</name><identifier><ID>USY0889VAB63</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.6</price><volume>2
13200</volume><tradeTime>2020-01-
15T12:16:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.357994</refPx></row></table3><table
4><row><simpleAvgPx>106.61</simpleAvgPx><avgPx>106.61</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>426440</totalV
alue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>119.665</price><volume
>239330</volume><tradeTime>2020-02-
21T15:06:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>119.651802</refPx></row></table3><table



4><row><simpleAvgPx>119.65</simpleAvgPx><avgPx>119.65</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>478600</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.455</price><volume
>234910</volume><tradeTime>2020-03-
06T14:03:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>118.323502</refPx></row></table3><table
4><row><simpleAvgPx>117.47</simpleAvgPx><avgPx>117.47</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>469880</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.515</price><volume
>2130300</volume><tradeTime>2020-03-
17T11:03:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.773499</refPx></row></table3><table
4><row><simpleAvgPx>106.5</simpleAvgPx><avgPx>106.5</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4260000</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>20000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.735</price><volume>
977350</volume><tradeTime>2020-03-
23T13:54:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.174988</refPx></row></table3><table4
><row><simpleAvgPx>97.75</simpleAvgPx><avgPx>97.75</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1955000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WSTP 2 
01/13/23</name><identifier><ID>US961214EJ83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 4  3/8  
PERP</name><identifier><ID>XS2102912966</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr



adeDateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.71</price><volume>
213420</volume><tradeTime>2020-02-
12T16:38:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.808</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.719</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.719</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WES 4.05 
02/01/30</name><identifier><ID>US958667AC17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WSTP Float 
01/13/23</name><identifier><ID>US961214EK56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AVOL 2  7/8  
02/15/25</name><identifier><ID>USG0686BAG44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 0  1/8  



01/01/23</name><identifier><ID>US48128DAC11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DSMVMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table4><row><simpleAvgPx>107.27</simpleAvgPx><avgPx>107.27</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>11585160</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5400000</medianFilledVolume
><medianOrderedVolume>5400000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>BCHINA 2  3/8  
01/16/25</name><identifier><ID>XS2100404800</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHTFIN 5.1 
07/16/23</name><identifier><ID>USY7758EEF44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHRIHG 4.3 



01/16/23</name><identifier><ID>XS2091972435</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LNCFIN 3  5/8  
04/01/24</name><identifier><ID>XS2100580443</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATH 2  1/2  
01/14/25</name><identifier><ID>US04686E2M31</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BBVASM 1 
01/16/30</name><identifier><ID>XS2104051433</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-
01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48</price><volume>4
97400</volume><tradeTime>2020-01-
24T10:57:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.51965</refPx></row></table3><table4>
<row><simpleAvgPx>99.48999999999999</simpleAvgPx><avgPx>99.48999999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>994900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medi
anOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.189</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.189</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>AFFP 1  7/8  
01/16/25</name><identifier><ID>FR0013477254</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>99
8000</volume><tradeTime>2020-01-
10T15:37:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>99.8



3240000000001</simpleAvgPx><avgPx>99.904522</avgPx><highPx>100.15</highPx><lowPx>99.41
1</lowPx></row></table4><table6><row><numOrdRfq>20</numOrdRfq><numExecTrades>10</nu
mExecTrades><totalValue>4595608</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFill
edVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.688429</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.191</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>14.615385</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-01-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>99.9599
9999999999</simpleAvgExecutedPx><totalValue>99960</totalValue></row><row><startTime>202
0-01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><volume>9
99400</volume><tradeTime>2020-01-
13T12:13:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.95399999999999</pri
ce><volume>199908</volume><tradeTime>2020-01-
13T13:44:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>99.9
8699999999999</simpleAvgPx><avgPx>99.963256</avgPx><highPx>100.17</highPx><lowPx>99.89
</lowPx></row></table4><table6><row><numOrdRfq>38</numOrdRfq><numExecTrades>22</num
ExecTrades><totalValue>13295113</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</medianFille
dVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.747083</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>3.1925</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>1.48004</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-01-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>399600</volume><tradeTime>2020-01-
14T10:18:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.95699999999999</refPx></row><row><
startTime>2020-01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.92</price><volume>9
99200</volume><tradeTime>2020-01-
14T11:33:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9408</refPx></row><row><startTime>2
020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84</price><volume>6
98880</volume><tradeTime>2020-01-
14T15:59:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.87785</refPx></row></table3><table4>
<row><simpleAvgPx>99.918333</simpleAvgPx><avgPx>99.926838</avgPx><highPx>99.9899999999
9999</highPx><lowPx>99.84</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRf
q><numExecTrades>6</numExecTrades><totalValue>11691440</totalValue><numOrdRfqCancelWit



hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>850000</medianFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.0
99667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.011</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>1997000</volume><tradeTime>2020-01-
16T16:49:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.8976</refPx></row></table3><table4><
row><simpleAvgPx>99.81999999999999</simpleAvgPx><avgPx>99.84590900000001</avgPx><high
Px>99.84999999999999</highPx><lowPx>99.795</lowPx></row></table4><table6><row><numOrd
Rfq>6</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>2196610</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>250000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>1.833667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>9.833333</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.97</price><volume>9
9970</volume><tradeTime>2020-01-
17T12:54:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.91589999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.376</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.376</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73999999999999</pri
ce><volume>99740</volume><tradeTime>2020-01-
21T10:26:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.81744999999999</refPx></row><row><



startTime>2020-01-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73</price><volume>1
99460</volume><tradeTime>2020-01-
21T14:22:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.8228</refPx></row></table3><table4><
row><simpleAvgPx>99.748</simpleAvgPx><avgPx>99.744286</avgPx><highPx>99.8</highPx><lowP
x>99.73</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>5<
/numExecTrades><totalValue>698210</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</median
FilledVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>2.467</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>1.347</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>4.2</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-01-
23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59</price><volume>9
9590</volume><tradeTime>2020-01-
23T13:27:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.6041</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.469</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.469</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>99600</volume><tradeTime>2020-01-
24T10:24:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.53805</refPx></row></table3><table4>
<row><simpleAvgPx>99.535</simpleAvgPx><avgPx>99.49166700000001</avgPx></row></table4><
table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5969
50</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.201</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.201</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.26000000000001</pri
ce><volume>297780</volume><tradeTime>2020-01-



27T15:08:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.14755</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>6.324</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>6.324</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>5.273</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>5.273</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4.75</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.05</price><volume>1
287650</volume><tradeTime>2020-01-
29T11:49:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.06725</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.7</price><volume>39
4800</volume><tradeTime>2020-01-
30T12:43:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.87009999999999</refPx></row></table
3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.209</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.209</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.89</price><volume>2
96670</volume><tradeTime>2020-01-
31T16:20:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.80005</refPx></row></table3><table4>
<row><simpleAvgPx>98.83</simpleAvgPx><avgPx>98.797692</avgPx></row></table4><table6><ro
w><numOrdRfq>7</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1284370</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>650000</medianFilledVolume><medianOrderedVolume>400
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.314</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs



>1.314</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.571429</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.59</price><volume>9
8590</volume><tradeTime>2020-02-
03T10:36:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.75624999999999</refPx></row></table
3><table4><row><simpleAvgPx>98.565</simpleAvgPx><avgPx>98.556667</avgPx></row></table4>
<table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>295
670</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVol
ume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>3.643</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>3.643</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.541</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>8.541</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>66</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>66</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>499250</volume><tradeTime>2020-02-
06T13:53:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.78265</refPx></row></table3><table6>
<row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.69</price><volume>2
99070</volume><tradeTime>2020-02-



11T16:00:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.64400000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.573</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.573</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>12.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>499250</volume><tradeTime>2020-02-
13T10:13:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.7629</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>599400</volume><tradeTime>2020-02-
14T10:00:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.7688</refPx></row><row><startTime>2
020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</pri
ce><volume>199980</volume><tradeTime>2020-02-
14T13:59:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.77030000000001</refPx></row></table
3><table4><row><simpleAvgPx>99.94499999999999</simpleAvgPx><avgPx>99.9225</avgPx></row
></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>799380</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><median
OrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>3.3585</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>3.3585</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15
.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>399400</volume><tradeTime>2020-02-
18T09:41:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.85095</refPx></row></table3><table4>
<row><simpleAvgPx>99.84999999999999</simpleAvgPx><avgPx>99.84999999999999</avgPx><hig
hPx>99.84999999999999</highPx><lowPx>99.84999999999999</lowPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>4093850</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1600000</medianFilledVolume><medianOrderedVolume>1
600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>2.926</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>2.926</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.06</price><volume>
200120</volume><tradeTime>2020-02-
19T11:47:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.01035</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>3.272</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.272</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.23</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.23</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.2</price><volume>97



200</volume><tradeTime>2020-02-
27T11:49:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.14919999999999</refPx></row><row><
startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.26000000000001</pri
ce><volume>96260</volume><tradeTime>2020-02-
27T15:32:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.85995</refPx></row></table3><table4>
<row><simpleAvgPx>96.74250000000001</simpleAvgPx><avgPx>96.806667</avgPx><highPx>97.2<
/highPx><lowPx>96.26000000000001</lowPx></row></table4><table6><row><numOrdRfq>7</nu
mOrdRfq><numExecTrades>4</numExecTrades><totalValue>1742520</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>350000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>8.205333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.949</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>3</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table4><row><simpleAvgPx>95.72499999999999</simpleAvgPx><avgPx>95
.742857</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>670200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</median
FilledVolume><medianOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>0.224</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>0.224</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.2</price><volume>47
6000</volume><tradeTime>2020-03-
02T11:02:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.49705</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.89</price><volume>9
4890</volume><tradeTime>2020-03-
03T11:34:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.07715</refPx></row><row><startTime>
2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>1900
00</volume><tradeTime>2020-03-
03T15:54:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.08995</refPx></row></table3><table4>
<row><simpleAvgPx>95.093333</simpleAvgPx><avgPx>94.99496499999999</avgPx><highPx>95.5<
/highPx><lowPx>94.59999999999999</lowPx></row></table4><table6><row><numOrdRfq>11</nu
mOrdRfq><numExecTrades>9</numExecTrades><totalValue>13394290</totalValue><numOrdRfqC



ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>1.020556</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.53</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>31.7</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.86</price><volume>4
74300</volume><tradeTime>2020-03-
04T11:51:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.069</refPx></row><row><startTime>20
20-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>1900
00</volume><tradeTime>2020-03-
04T13:55:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.06605</refPx></row><row><startTime>
2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>1
333500</volume><tradeTime>2020-03-
04T16:26:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.05775</refPx></row></table3><table4>
<row><simpleAvgPx>95.078</simpleAvgPx><avgPx>95.158529</avgPx><highPx>95.25</highPx><lo
wPx>94.86</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExecTrades
>5</numExecTrades><totalValue>3235390</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</me
dianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.0406</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.613</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>19.166667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>10.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.25</price><volume>9
42500</volume><tradeTime>2020-03-
05T10:20:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.78985</refPx></row></table3><table4>
<row><simpleAvgPx>94.666667</simpleAvgPx><avgPx>94.625</avgPx><highPx>95.25</highPx><lo
wPx>94.25</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>2649500</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</m
edianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.854667</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>91.33366700000001</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>44.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2020-03-06+00:00</tradeDate><table3><row><startTime>2020-
03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.5</price><volume>87



500</volume><tradeTime>2020-03-
06T09:55:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>90.91225</refPx></row></table3><table6>
<row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.728</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.728</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.2</price><volume>17
44000</volume><tradeTime>2020-03-
10T14:19:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.7825</refPx></row><row><startTime>2
020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.09999999999999</pri
ce><volume>861000</volume><tradeTime>2020-03-
10T15:46:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>86.11175</refPx></row></table3><table4>
<row><simpleAvgPx>87.048571</simpleAvgPx><avgPx>86.91640599999999</avgPx><highPx>87.89
</highPx><lowPx>86.09999999999999</lowPx></row></table4><table6><row><numOrdRfq>10</n
umOrdRfq><numExecTrades>7</numExecTrades><totalValue>5562650</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>150000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>1.877571</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.634</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.375125</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82</price><volume>8200
0</volume><tradeTime>2020-03-
12T14:09:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>84.90130000000001</refPx></row></table
3><table4><row><simpleAvgPx>82.09999999999999</simpleAvgPx><avgPx>82.12</avgPx><highPx
>83.3</highPx><lowPx>81</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><
numExecTrades>3</numExecTrades><totalValue>410600</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>200000</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><D



MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.37
2667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.548</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>14.2</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>78.5</price><volume>15
7000</volume><tradeTime>2020-03-
17T11:40:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>77.57405</refPx></row></table3><table6>
<row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.5</price><volume>16
7000</volume><tradeTime>2020-03-
25T09:53:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>78.62685</refPx></row></table3><table6>
<row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDB 0  1/4  
01/15/26</name><identifier><ID>US60937PAC05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-
03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.045</price><volume
>1053322</volume><tradeTime>2020-03-
03T16:34:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.419601</refPx></row></table3><table
4><row><simpleAvgPx>107.06</simpleAvgPx><avgPx>107.06</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2106940.8</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>984000</medianFilledVolume><medianOrderedVolume>98
4000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RRC 
9  1/4  
02/01/26</name><identifier><ID>USU75295AK88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>85000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
LPI 9  1/2  
01/15/25</name><identifier><ID>US516806AF38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVI 5  1/4  
02/15/25</name><identifier><ID>USU15118AA73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KNFP 0 
04/13/23</name><identifier><ID>FR0013223484</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-13+00:00</tradeDate><table3><row><startTime>2020-
01-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.95</price><volume>
2359</volume><tradeTime>2020-01-
13T13:05:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NBR 7  1/2  
01/15/28</name><identifier><ID>USG63601AB75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTF 0 
07/01/20</name><identifier><ID>FR0125848640</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DYZXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.504</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.504</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.5</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>31.5</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>NGGLN 0.19 
01/20/25</name><identifier><ID>XS2104915033</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POHANG 0  1/2  
01/17/24</name><identifier><ID>XS2103230152</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
200640</volume><tradeTime>2020-01-
15T10:01:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.3575</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>65</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TBIGIJ 4  
1/4  
01/21/25</name><identifier><ID>XS2099045515</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBIIM 5  7/8  
PERP</name><identifier><ID>XS2105110329</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDPPL 1.7 
07/20/80</name><identifier><ID>PTEDPLOM0017</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RY 1.95 
01/17/23</name><identifier><ID>US78015K7D03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RY Float 
01/17/23</name><identifier><ID>US78015K7E85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANTSPL 0 
02/05/25</name><identifier><ID>XS2089160506</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table4><row><simpleAvgPx>102.5</simpleAvgPx><avgPx>102.5</avgPx></r
ow></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>205000</totalValue><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><me
dianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>FRETAI 5.6 
01/22/25</name><identifier><ID>USY267BJGT59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NEUBER 4  1/2  
03/15/27</name><identifier><ID>USU6413EAD68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 0.8 
02/07/25</name><identifier><ID>CH0519933219</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SMCGL 5.7 
PERP</name><identifier><ID>XS2098881654</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKEFP 1  1/2  
PERP</name><identifier><ID>FR0013478252</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HEIBOS 1  1/8  
01/21/26</name><identifier><ID>XS2105772201</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM 6  1/8  
PERP</name><identifier><ID>XS2089968270</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUMTAK 4.1 
01/21/27</name><identifier><ID>XS2103157991</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEOPAR 5  1/2  
01/17/27</name><identifier><ID>USG38327AB13</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RDEDOR 4  1/2  
01/22/30</name><identifier><ID>USL7915TAA09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PHARM 3 
01/21/25</name><identifier><ID>XS2105716554</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OWLRCK 3  3/4  
07/22/25</name><identifier><ID>US69121KAC80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LPKRIJ 8  1/8  
01/22/25</name><identifier><ID>XS2099273737</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRXNA 3.68 
01/21/30</name><identifier><ID>USN7163RAA16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ANZ 2.95 
07/22/30</name><identifier><ID>USQ0426RNE46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>FGBUH 2  1/2  
01/21/25</name><identifier><ID>XS2106056067</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBIAV 0  1/4  
01/22/25</name><identifier><ID>XS2106056653</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OXUNIV 2.544 
12/08/17</name><identifier><ID>XS2105995331</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CONE 1.45 
01/22/27</name><identifier><ID>XS2089972629</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTPS 2.45 
09/01/50</name><identifier><ID>IT0005398406</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.84</price><volume>
54920</volume><tradeTime>2020-02-
05T14:00:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.5314</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.643</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.643</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>POWFIN 3.95 
04/23/30</name><identifier><ID>US73928RAB24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>KLAB 7 
04/03/49</name><identifier><ID>USA35155AD17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TSKBTI 6 
01/23/25</name><identifier><ID>XS2100270508</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQT 7 
02/01/30</name><identifier><ID>US26884LAG41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>565000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FTLNHD 6.8 
08/05/23</name><identifier><ID>XS2102867483</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 4.6 
PERP</name><identifier><ID>US48128BAG68</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMVMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>430000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EQT 6  1/8  
02/01/25</name><identifier><ID>US26884LAH24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.5</price><volume>35
000</volume><tradeTime>2020-02-
11T12:43:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.788</refPx></row></table3><table4><r
ow><simpleAvgPx>87.375</simpleAvgPx><avgPx>87.375</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>69900</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolume>40000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANDINA 3.95 
01/21/50</name><identifier><ID>USP3697UAE84</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>183
600</volume><tradeTime>2020-02-
04T14:33:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.59445</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.712</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.712</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n



ame>KAISAG 9.95 
07/23/25</name><identifier><ID>XS2106329134</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PHORRU 3.05 
01/23/25</name><identifier><ID>XS2099039542</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LADR 4  1/4  
02/01/27</name><identifier><ID>USU4984RAE90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MONTE 8 
01/22/30</name><identifier><ID>XS2106849727</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PBFENE 6 
02/15/28</name><identifier><ID>USU70453AD45</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BYANIJ 6  1/8  
01/24/23</name><identifier><ID>USY711AJAA00</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DEHEHO 1 
01/23/27</name><identifier><ID>DE000A254Y92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table4><row><simpleAvgPx>107.347</simpleAvgPx><avgPx>107.347</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>10734700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolu
me><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 1  1/8  
04/23/25</name><identifier><ID>XS2106861771</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-16+00:00</tradeDate><table3><row><startTime>2020-
01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.225</price><volume
>1804050</volume><tradeTime>2020-01-
16T15:38:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>100.
21</simpleAvgPx><avgPx>100.2025</avgPx><highPx>100.225</highPx><lowPx>100.18</lowPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><t
otalValue>6012150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1800000</medianFilledVolume><m
edianOrderedVolume>1800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.716333</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.59</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>17.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>QDTFP 2  1/4  
02/03/25</name><identifier><ID>FR0013478849</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>900
000</volume><tradeTime>2020-01-
17T10:10:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>500
000</volume><tradeTime>2020-01-
17T14:23:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>100.
018333</simpleAvgPx><avgPx>100.004098</avgPx><highPx>100.15</highPx><lowPx>99.91</lowPx
></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExecTrades>6</numExecTrade
s><totalValue>6100250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>950000</medianFilledVolume>
<medianOrderedVolume>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>2.125</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>2.125</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.15</price><volume>
100150</volume><tradeTime>2020-01-
23T15:15:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0162</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.33</price><volume>
100330</volume><tradeTime>2020-01-
31T14:24:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.317</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.207</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.207</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table4><row><simpleAvgPx>102.9</simpleAvgPx><avgPx>102.9</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>6174000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume><m
edianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.5555</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.5555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>15.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>JFCPM 3.9 
PERP</name><identifier><ID>XS2099563228</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 0  7/8  
01/21/30</name><identifier><ID>XS2107332640</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ISCTR 7  3/4  
01/22/30</name><identifier><ID>XS2106022754</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 2.699 
01/22/31</name><identifier><ID>US6174468L62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MS Float 
01/20/23</name><identifier><ID>US6174468K89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLOPAR 4  7/8  
01/22/30</name><identifier><ID>USP47777AB69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SOCGEN 2  5/8  



01/22/25</name><identifier><ID>US83368TAV08</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 3 
01/22/30</name><identifier><ID>US83368TAW80</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFTGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 5.1 
PERP</name><identifier><ID>USH3698DCV40</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROCKIE 4.8 
05/15/30</name><identifier><ID>USU75111AL55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name



>ITAU 2.9 
01/24/23</name><identifier><ID>US46556KAA43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EVERRE 12 
01/22/24</name><identifier><ID>XS2106834372</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MEDCIJ 6  3/8  
01/30/27</name><identifier><ID>USY56607AA51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EVERRE 11  1/2  
01/22/23</name><identifier><ID>XS2106834299</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IPGIM 3  5/8  
01/28/27</name><identifier><ID>XS2102392276</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>9
97500</volume><tradeTime>2020-01-



17T16:39:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table4><row><simpleAvgPx>99.52</simpleAvgPx><avgPx>99.369231</avgP
x></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>645900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>325000</medianFilledVolume>
<medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.602</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.602</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>2.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.40000000000001</pri
ce><volume>192800</volume><tradeTime>2020-02-
12T10:20:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.1057</refPx></row></table3><table4><
row><simpleAvgPx>96.27500000000001</simpleAvgPx><avgPx>96.27500000000001</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>385100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><median
OrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>9600
00</volume><tradeTime>2020-02-
14T16:30:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.1255</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>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.19</price><volume>1
92380</volume><tradeTime>2020-02-
17T09:35:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.05244999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.545</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.545</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-



18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.04000000000001</pri
ce><volume>192080</volume><tradeTime>2020-02-
18T09:36:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.04085000000001</refPx></row><row><
startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.90000000000001</pri
ce><volume>959000</volume><tradeTime>2020-02-
18T12:27:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.068</refPx></row></table3><table4><r
ow><simpleAvgPx>95.97</simpleAvgPx><avgPx>95.923333</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1151080</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>60000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>4.002</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.
002</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.29000000000001</pri
ce><volume>190580</volume><tradeTime>2020-02-
20T10:33:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.36065000000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>4.11</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.11</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.26000000000001</pri
ce><volume>480289</volume><tradeTime>2020-02-
21T11:19:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.879</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>5.031</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>5.031</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.19</price><volume>9
1190</volume><tradeTime>2020-02-
24T11:16:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.30475</refPx></row><row><startTime>
2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.55</price><volume>9



1550</volume><tradeTime>2020-02-
24T12:45:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>91.0468</refPx></row></table3><table4><
row><simpleAvgPx>92.113778</simpleAvgPx><avgPx>92.321789</avgPx><highPx>92.65000000000
001</highPx><lowPx>91.19</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq
><numExecTrades>9</numExecTrades><totalValue>1754114</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.19
9</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.199</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.34999999999999</pri
ce><volume>83350</volume><tradeTime>2020-03-
02T14:37:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.89660000000001</refPx></row></table
3><table4><row><simpleAvgPx>83.29000000000001</simpleAvgPx><avgPx>83.29000000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>166580</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolu
me><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.84999999999999</pri
ce><volume>313352</volume><tradeTime>2020-03-
03T16:08:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.1332</refPx></row></table3><table4><
row><simpleAvgPx>85.045</simpleAvgPx><avgPx>85.123684</avgPx></row></table4><table6><ro
w><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>566072.5</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>332500</medianFilledVolume><medianOrderedVolume>200



000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.59999999999999</pri
ce><volume>86600</volume><tradeTime>2020-03-
05T09:36:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>86.4539</refPx></row></table3><table4><
row><simpleAvgPx>86.3</simpleAvgPx><avgPx>86.3</avgPx></row></table4><table6><row><num
OrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>172600</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>70.01000000000001</pri
ce><volume>70010</volume><tradeTime>2020-03-
24T15:11:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>69.25485</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.179</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.179</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.106</meanTimeAccept



ToExecSecs><medianTimeAcceptToExecSecs>2.106</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.553</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.553</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>MEGCN 7  1/8  
02/01/27</name><identifier><ID>USC54294AF71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTL 4 
02/15/27</name><identifier><ID>USU1566PAC96</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>326000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.73</price><volume>
20546</volume><tradeTime>2020-02-
13T15:41:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.7733</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta



ble9><row><meanTimeAcceptToExecSecs>0.642</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.642</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>152000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ITAU 3  1/4  
01/24/25</name><identifier><ID>US46556KAB26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OHNAT 5.55 
01/24/30</name><identifier><ID>USU6775MAE85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PSA 0  7/8  
01/24/32</name><identifier><ID>XS2108490090</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RWILN 3.65 
06/16/22</name><identifier><ID>XS1238024035</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 0  3/4  
01/25/27</name><identifier><ID>FR0013479276</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERSTBK 3  3/8  
PERP</name><identifier><ID>XS2108494837</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCAM 6  1/4  
01/23/22</name><identifier><ID>XS2052525842</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BSDEIJ 5.95 
01/23/25</name><identifier><ID>XS2050614796</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Wirecard 
AG</name><identifier><ID>DE000KA3XPK8</ID><IDType>ISIN</IDType></identifier><classification>
<ID>RWSNCE</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><trad
eDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QIBKQD Float 
02/07/25</name><identifier><ID>XS2109794417</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KBCBB 0  3/4  
01/24/30</name><identifier><ID>BE0002681626</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BALDER 1  1/4  
01/28/28</name><identifier><ID>XS2109608724</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EMBRBZ 5.05 
06/15/25</name><identifier><ID>US29082HAA05</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZKB 2  5/8  
06/15/27</name><identifier><ID>XS1245290181</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXC 2.85 
06/15/20</name><identifier><ID>US30161NAH44</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
FBHS 3 
06/15/20</name><identifier><ID>US34964CAB28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>DT 0.435 
02/06/32</name><identifier><ID>CH0521333655</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ACACN 7  3/4  
04/15/21</name><identifier><ID>USC01026BA71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WCNCN 2.6 
02/01/30</name><identifier><ID>US94106BAA98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CM 2  1/4  
01/28/25</name><identifier><ID>US13607GLZ53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5.95 
01/28/31</name><identifier><ID>US71654QCZ37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWIDE 2 
01/27/23</name><identifier><ID>US63859VBE02</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ARBANK 6  1/2  
01/28/25</name><identifier><ID>XS2080321198</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RPVIN 5  7/8  
03/05/27</name><identifier><ID>USY7279WAA90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TIANHL 11  1/2  
10/24/22</name><identifier><ID>XS2109191986</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TCHEN 2 
07/15/25</name><identifier><ID>XS2090816526</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>450
000</volume><tradeTime>2020-01-
23T09:55:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.1903</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5.95 
01/28/31</name><identifier><ID>USP78625EA73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>16</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.25</price><volume>
30675</volume><tradeTime>2020-02-
10T14:07:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.64055</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.627</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.627</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.75</price><volume>
51375</volume><tradeTime>2020-02-
13T13:08:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.28455</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.639</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.639</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 6.95 
01/28/60</name><identifier><ID>USP78625EB56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROMANI 3  3/8  
01/28/50</name><identifier><ID>XS2109813142</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-



11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>306
00</volume><tradeTime>2020-03-
11T15:33:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.1326</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.602</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.602</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>1425
0</volume><tradeTime>2020-03-
12T11:25:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>93.60345</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BATSLN 4.45 
06/12/25</name><identifier><ID>US761713BG06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KMI 5  5/8  
11/15/23</name><identifier><ID>USU4945QAB50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STYRO 2  1/4  
01/16/27</name><identifier><ID>XS2108560306</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GFHSUK 7  1/2  
01/28/25</name><identifier><ID>XS2100582142</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS Float 
06/14/22</name><identifier><ID>XS0305575572</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.09999999999999</pri
ce><volume>291300</volume><tradeTime>2020-03-
11T10:56:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.626694</refPx></row></table3><table4
><row><simpleAvgPx>97.15000000000001</simpleAvgPx><avgPx>97.15000000000001</avgPx></r
ow></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>582900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><me
dianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>GDPOLY 8 
01/20/22</name><identifier><ID>XS2082299400</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 6  1/8  
PERP</name><identifier><ID>XS1247508903</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>2
85750</volume><tradeTime>2020-03-
27T16:18:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>94.03400000000001</refPx></row></table



3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.703</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.703</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1
7</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>DEXGRP 2 
06/17/20</name><identifier><ID>XS1247493874</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARGSPA 1 
01/29/27</name><identifier><ID>BE6318702253</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LBBW 1  1/2  
02/03/25</name><identifier><ID>DE000LB2CQX3</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FABUH 5  1/4  
PERP</name><identifier><ID>XS1243334668</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PHNXLN 5  5/8  
PERP</name><identifier><ID>XS2106524262</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>74.41</price><volume>2
97640</volume><tradeTime>2020-03-
25T16:33:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>75.7894</refPx></row></table3><table4><
row><simpleAvgPx>74.405</simpleAvgPx><avgPx>74.405</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>595240</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.7255</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.725
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>30.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ADBE 2.3 
02/01/30</name><identifier><ID>US00724PAD15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADBE 2.15 
02/01/27</name><identifier><ID>US00724PAC32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 2.666 
01/29/31</name><identifier><ID>US172967ML25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRADES 2.85 
01/27/23</name><identifier><ID>US05947LAY48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HEP 5 
02/01/28</name><identifier><ID>USU4377TAF76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LUMIIT 3.275 
01/29/31</name><identifier><ID>IL0060404899</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VCPLN 5  1/4  
07/15/24</name><identifier><ID>XS2110819963</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADRBID 3  1/8  
02/15/26</name><identifier><ID>XS2111946930</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BKIR 7  3/8  
PERP</name><identifier><ID>XS1248345461</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANIJA 3  1/2  
03/01/25</name><identifier><ID>XS2112340679</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.9</price><volume>9
26100</volume><tradeTime>2020-02-
05T10:05:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0</



DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.65</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.65</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.56</price><volume>1
73120</volume><tradeTime>2020-03-
16T13:25:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.64425</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BANIJA 
6  1/2  
03/01/26</name><identifier><ID>XS2112335752</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.24</price><volume>
104240</volume><tradeTime>2020-02-
26T10:22:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.56215</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.219</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.219</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.49</price><volume>
283897</volume><tradeTime>2020-03-
03T10:23:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.3478</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>515
000</volume><tradeTime>2020-03-
05T10:00:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.1381</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>5.482</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>5.482</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.51000000000001</pri
ce><volume>95510</volume><tradeTime>2020-03-
11T10:51:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>95.48139999999999</refPx></row></table
3><table4><row><simpleAvgPx>95.5</simpleAvgPx><avgPx>95.5</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>191000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.675</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.675</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-03-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>73</price><volume>7300
0</volume><tradeTime>2020-03-
25T10:42:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>73.37925</refPx></row></table3><table4>
<row><simpleAvgPx>73.01000000000001</simpleAvgPx><avgPx>73.01000000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>146020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medi
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STENA 3  3/4  
02/01/25</name><identifier><ID>XS2110768525</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.29</price><volume>
354515</volume><tradeTime>2020-01-
23T10:21:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>8</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.054</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>2.054</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.85</price><volume>
102850</volume><tradeTime>2020-02-
11T09:54:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.12065</refPx></row></table3><table4
><row><simpleAvgPx>102.935</simpleAvgPx><avgPx>102.935</avgPx></row></table4><table6><r
ow><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>205870</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>162500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TACN 6  1/2  
03/15/40</name><identifier><ID>US89346DAE76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MS 2.8 
06/16/20</name><identifier><ID>US61761JB325</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BATSLN 3.95 
06/15/25</name><identifier><ID>USG08820CH69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>106500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MS Float 
06/16/20</name><identifier><ID>US61761JB408</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 6 
02/15/28</name><identifier><ID>USL01801AA41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STYRO 2  1/4  
01/16/27</name><identifier><ID>XS2108560645</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-
02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.45</price><volume>2
89350</volume><tradeTime>2020-02-
26T10:44:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.82615</refPx></row></table3><table4>
<row><simpleAvgPx>96.40000000000001</simpleAvgPx><avgPx>96.40000000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>578400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medi
anOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>ATDBCN 2.95 
01/25/30</name><identifier><ID>USC0219CAH00</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CRBKMO 4.7 
01/29/25</name><identifier><ID>XS2099763075</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>STENA 6  1/8  
02/01/25</name><identifier><ID>USL62788AB72</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEWLOK Float 
07/01/22</name><identifier><ID>XS1248517341</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATOSTR 1  5/8  
06/12/23</name><identifier><ID>IT0005108490</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.8</price><volume>19
1588</volume><tradeTime>2020-01-



15T16:29:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>90.8319</refPx></row></table3><table4><
row><simpleAvgPx>91.245</simpleAvgPx><avgPx>91.32250500000001</avgPx></row></table4><t
able6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4666
58</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>255500</medianFilledVolume><medianOrderedVolu
me>255500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.206</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.206</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.40000000000001</pri
ce><volume>196800</volume><tradeTime>2020-02-
10T13:01:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.54095</refPx></row></table3><table4>
<row><simpleAvgPx>98.47499999999999</simpleAvgPx><avgPx>98.47499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>393900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table4><row><simpleAvgPx>97.765</simpleAvgPx><avgPx>97.765</avgPx>
</row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>977650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><
medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.5195</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.5195</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>10</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>10</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 2.7 
11/30/24</name><identifier><ID>XS1610681287</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-
02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.90000000000001</pri
ce><volume>1681300</volume><tradeTime>2020-02-
18T09:50:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.314598</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ACI 3  1/2  
02/15/23</name><identifier><ID>USU0125LAD20</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MOWINO Float 
01/31/25</name><identifier><ID>NO0010874050</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-



30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.99</price><volume>
407960</volume><tradeTime>2020-01-
30T14:21:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.4812</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>8.382</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>8.382</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.255</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.255</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.45</price><volume>
717150</volume><tradeTime>2020-02-
26T10:34:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.36355</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-30+00:00</tradeDate><table3><row><startTime>2020-03-
30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90</price><volume>1800
00</volume><tradeTime>2020-03-
30T12:24:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>87.32849899999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>BCOLO 3 
01/29/25</name><identifier><ID>US05968LAM46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ECLCI 3.4 
01/28/30</name><identifier><ID>USP3762TAA99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>IEP 4  3/4  
09/15/24</name><identifier><ID>USU44927AY43</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CSNABZ 6  3/4  
01/28/28</name><identifier><ID>USG2583XAB76</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NAVI 5 
03/15/27</name><identifier><ID>US63938CAK45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 4.4 
PERP</name><identifier><ID>US38144GAC50</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DSMFFD</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 4 
02/15/28</name><identifier><ID>XS2110827636</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EMPARQ 1  7/8  
02/01/28</name><identifier><ID>XS2111944133</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SFRFP 2  1/8  
02/15/25</name><identifier><ID>XS2110799751</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELLAKT 6  3/8  
12/15/24</name><identifier><ID>XS2108438255</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.2</price><volume>28
8600</volume><tradeTime>2020-03-
05T10:12:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.384956</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>6.751</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>6.751</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>RY Float 
03/29/21</name><identifier><ID>XS1746237590</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
LBANK Float 
09/27/21</name><identifier><ID>XS2112234302</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVXFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>17500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
FRICON 10  1/4  
01/29/25</name><identifier><ID>USP40568BW95</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LAMR 4 
02/15/30</name><identifier><ID>USU51260AP93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHEPDE 3  1/2  
02/11/27</name><identifier><ID>XS2112973107</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
935445</volume><tradeTime>2020-02-
06T10:41:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.20275</refPx></row><row><startTime
>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
103250</volume><tradeTime>2020-02-
06T15:44:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.2338</refPx></row></table3><table4>
<row><simpleAvgPx>103.25</simpleAvgPx><avgPx>103.25</avgPx><highPx>103.25</highPx><lowP
x>103.25</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3
</numExecTrades><totalValue>1239000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>194000</medi
anFilledVolume><medianOrderedVolume>194000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>TELEFO 2.502 
PERP</name><identifier><ID>XS2109819859</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SAGAX 1  1/8  
01/30/27</name><identifier><ID>XS2112816934</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 1  3/8  
01/31/22</name><identifier><ID>US912828Z609</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>350
000</volume><tradeTime>2020-02-
07T16:29:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.91995</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.533</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.533</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>HELNSW 1  1/2  
PERP</name><identifier><ID>CH0521617305</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HELNSW 1.45 
08/12/40</name><identifier><ID>CH0521617313</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVQGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRTR 0  3/4  
05/25/52</name><identifier><ID>FR0013480613</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FINIMB 6 
01/30/25</name><identifier><ID>FR0013479722</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CRH 0  1/4  
02/07/35</name><identifier><ID>FR0013480514</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PLD 0  3/8  
02/06/28</name><identifier><ID>XS2112475509</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BTECN 8  3/4  
04/01/27</name><identifier><ID>USC08047AC39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 2.95 
10/31/23</name><identifier><ID>XS1842058668</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
452025</volume><tradeTime>2020-02-
03T11:17:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>425000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>
200900</volume><tradeTime>2020-02-
05T15:11:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.1</price><volume>5
00500</volume><tradeTime>2020-03-
02T15:40:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>8.973000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>8.973000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.478</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>9.478</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>PLD 1 



02/06/35</name><identifier><ID>XS2112475921</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSOLNO 6 
02/03/27</name><identifier><ID>USP19189AE26</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.7</price><volume>12



1050</volume><tradeTime>2020-03-
17T15:49:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>79.56485000000001</refPx></row></table
3><table4><row><simpleAvgPx>80.65000000000001</simpleAvgPx><avgPx>80.65000000000001</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>241950</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolu
me><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>AVALCB 4  3/8  
02/04/30</name><identifier><ID>USG42045AC15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RCSRDS 3  1/4  
02/05/28</name><identifier><ID>XS2107452620</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RCSRDS 2  1/2  
02/05/25</name><identifier><ID>XS2107451069</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLNXSM 0.775 
02/18/27</name><identifier><ID>CH0506071148</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNDB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RADPAR 9  1/4  
02/01/28</name><identifier><ID>USU7493RAA42</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ORTCLI 7  1/4  
02/01/28</name><identifier><ID>USU6831NAA64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NYLIFE 2 
01/22/25</name><identifier><ID>US64952XDG34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VAKBN 5  1/4  
02/05/25</name><identifier><ID>XS2112797290</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>477500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QVCN 4  3/4  
02/15/27</name><identifier><ID>US747262AY90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAZKAG 3  7/8  
02/15/27</name><identifier><ID>XS2113253210</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.3</price><volume>19
8600</volume><tradeTime>2020-02-
25T14:12:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.92574999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.3</simpleAvgPx><avgPx>99.3</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>397200</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.59999999999999</pri
ce><volume>97600</volume><tradeTime>2020-02-
27T10:53:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.45165</refPx></row></table3><table4>
<row><simpleAvgPx>97.45</simpleAvgPx><avgPx>97.45</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>194900</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ADIFAL 0.55 
04/30/30</name><identifier><ID>ES0200002055</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 0  1/2  
02/04/27</name><identifier><ID>XS2113889351</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELENIA 0  3/8  
02/06/27</name><identifier><ID>XS2113885011</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>POSAV 5  3/8  
PERP</name><identifier><ID>XS2113662063</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-



30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>120
0000</volume><tradeTime>2020-01-
30T15:55:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>100
</simpleAvgPx><avgPx>100</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq>
<numExecTrades>2</numExecTrades><totalValue>1400000</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>700000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.76
9</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.769</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0.5</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.09999999999999</pri
ce><volume>194200</volume><tradeTime>2020-02-
25T12:35:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.1112</refPx></row></table3><table4><
row><simpleAvgPx>97.02500000000001</simpleAvgPx><avgPx>97.02500000000001</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>388100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><median
OrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.2</price><volume>94
200</volume><tradeTime>2020-02-
27T11:47:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>93.8567</refPx></row></table3><table4><
row><simpleAvgPx>94.15000000000001</simpleAvgPx><avgPx>94.15000000000001</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>188300</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><median
OrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.59999999999999</pri
ce><volume>96600</volume><tradeTime>2020-03-
05T13:10:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.643394</refPx></row></table3><table4
><row><simpleAvgPx>96.55</simpleAvgPx><avgPx>96.55</avgPx></row></table4><table6><row><
numOrdRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>193100</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MKKK 7 
05/14/21</name><identifier><ID>CH0478210872</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNDB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABESM 1  1/4  
02/07/28</name><identifier><ID>XS2113911387</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HRGNO 3  3/8  
02/24/25</name><identifier><ID>NO0010874548</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CS Float 
02/04/22</name><identifier><ID>US22550UAA97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>S 7  1/4  
02/01/28</name><identifier><ID>US85207UAL98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volume>100
000</volume><tradeTime>2020-02-
06T13:53:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.37505</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1.202</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>1.202</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALPHSA 9 
02/10/25</name><identifier><ID>USP1000TAB37</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>S 7  1/4  
02/01/28</name><identifier><ID>USU84688AE75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>46500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>3
0780</volume><tradeTime>2020-02-



13T13:09:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.193024</refPx></row></table3><table
6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.615</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.615</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>160000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELEBRA 4  5/8  
02/04/30</name><identifier><ID>USP22835AB13</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ELEBRA 3  5/8  
02/04/25</name><identifier><ID>USP22835AA30</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOVCOM 7  3/4  
PERP</name><identifier><ID>XS2113968148</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DAFNPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NNA 8  1/8  
11/15/21</name><identifier><ID>USY62150AC41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DHY 0.55 
08/25/22</name><identifier><ID>DE000DHY4705</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRIGOG 6  7/8  
02/12/25</name><identifier><ID>XS2114234714</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-



18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AERMEX 7 
02/05/25</name><identifier><ID>USP0096BAA19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOV 3.244 
10/05/26</name><identifier><ID>US80282KAZ93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UU 1  3/4  
02/10/38</name><identifier><ID>XS2114778140</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>LCLEMI 0 
12/30/27</name><identifier><ID>FR0013449832</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-
02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93</price><volume>2</v
olume><tradeTime>2020-02-
03T15:35:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>151.5</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.53</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.53</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>SWK 4 
03/15/60</name><identifier><ID>US854502AM31</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DAFQGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CREDVA 8  7/8  
02/07/25</name><identifier><ID>USP32086AR44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SWK 2.3 
03/15/30</name><identifier><ID>US854502AL57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VODUKR 6.2 
02/11/25</name><identifier><ID>XS2114201622</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>Q 1  1/2  
02/11/25</name><identifier><ID>US748148RZ80</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBM 1.2 
02/11/40</name><identifier><ID>XS2115092012</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-25+00:00</tradeDate><table3><row><startTime>2020-
03-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.25</price><volume>1
263750</volume><tradeTime>2020-03-
25T13:44:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>83.37985</refPx></row></table3><table4>
<row><simpleAvgPx>84.375</simpleAvgPx><avgPx>84.375</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2531250</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>15000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.5925</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.5925</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>32.5</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TELI
AS 1  3/8  
05/11/81</name><identifier><ID>XS2082429890</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNC 6  1/8  
02/15/28</name><identifier><ID>USU2214YAA83</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>QNBK Float 
02/12/22</name><identifier><ID>XS2115180817</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMPIM 1  1/8  
02/13/27</name><identifier><ID>XS2116503546</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QNBK 2  3/4  
02/12/27</name><identifier><ID>XS2114850949</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.804</price><volume>
199608</volume><tradeTime>2020-02-
05T16:47:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>99.8
2899999999999</simpleAvgPx><avgPx>99.82899999999999</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>399316</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.5785</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.5785</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>115.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>115.5</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCFP 1 
02/11/23</name><identifier><ID>FR0013482858</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXX</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCFP 1  1/8  
02/11/27</name><identifier><ID>FR0013482866</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFXXX</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 2.6 
02/07/30</name><identifier><ID>US38141GXG45</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>385000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HYNMTR 2  3/8  
02/10/23</name><identifier><ID>US44891CBE21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>240500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 3 
02/10/27</name><identifier><ID>US44891CBG78</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 2.65 
02/10/25</name><identifier><ID>US44891CBF95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-
02-



10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>
30222</volume><tradeTime>2020-02-
10T15:23:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.46015</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.555</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.555</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>47</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>47</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>GFF 5  3/4  
03/01/28</name><identifier><ID>USU0390DAF34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IMGRP 6  5/8  
03/01/25</name><identifier><ID>XS2114146181</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.95</price><volume>
407800</volume><tradeTime>2020-02-
07T10:36:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.909401</refPx></row></table3><table
4><row><simpleAvgPx>102.076667</simpleAvgPx><avgPx>102.187209</avgPx><highPx>102.23</h
ighPx><lowPx>101.95</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>4394050</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>40
0000</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.556667</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.67</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>57.666667</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>81</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.15</price><volume>
515750</volume><tradeTime>2020-02-



13T14:01:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.8019</refPx></row></table3><table4>
<row><simpleAvgPx>102.9</simpleAvgPx><avgPx>102.803846</avgPx><highPx>103.15</highPx><l
owPx>102.55</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrad
es>3</numExecTrades><totalValue>6682250</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000<
/medianFilledVolume><medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7635</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7635</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>31.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>1960
00</volume><tradeTime>2020-03-
02T12:26:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.9812</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>23.508</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>23.508</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCFP 0  3/8  
02/11/31</name><identifier><ID>FR0013482841</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.08</price><volume>1
98160</volume><tradeTime>2020-02-
28T14:01:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.11035</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.548</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.548</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>MCFP 0 
02/11/26</name><identifier><ID>FR0013482825</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTZXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table4><row><simpleAvgPx>99.59650000000001</simpleAvgPx><avgPx>99
.59650000000001</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>5975790</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000
000</medianFilledVolume><medianOrderedVolume>3000000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.541</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.541</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>39</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>QPARKH 2 
03/01/27</name><identifier><ID>XS2115190451</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADANEM 3.949 
02/12/30</name><identifier><ID>XS2109438205</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ZIGGO 3  3/8  
02/28/30</name><identifier><ID>XS2116386132</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QPARKH 1  1/2  
03/01/25</name><identifier><ID>XS2115189875</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>QPARKH Float 
03/01/26</name><identifier><ID>XS2115190295</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SRNSBE 
5  3/4  
02/21/27</name><identifier><ID>BE6318634548</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.05</price><volume>
1000500</volume><tradeTime>2020-02-
10T10:13:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.16505</refPx></row></table3><table4
><row><simpleAvgPx>100.05</simpleAvgPx><avgPx>100.05</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2001000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.543</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.543</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.001</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>22.001</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.09</price><volume>
100090</volume><tradeTime>2020-02-
11T14:46:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.15435</refPx></row></table3><table4
><row><simpleAvgPx>100.1625</simpleAvgPx><avgPx>100.201</avgPx><highPx>100.22</highPx><
lowPx>100.09</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExecTra
des>4</numExecTrades><totalValue>3006030</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>550000</
medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.819</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>3.716</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>10</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.19</price><volume>
100190</volume><tradeTime>2020-02-
12T16:22:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1307</refPx></row></table3><table4>
<row><simpleAvgPx>100.19</simpleAvgPx><avgPx>100.19</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>200380</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>2.809</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.809<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.458</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.458</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.14</price><volume>
100140</volume><tradeTime>2020-02-
19T14:31:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.13065</refPx></row><row><startTime
>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
100240</volume><tradeTime>2020-02-
19T15:48:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.16245</refPx></row></table3><table4
><row><simpleAvgPx>100.19</simpleAvgPx><avgPx>100.19</avgPx></row></table4><table6><row
><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>200380</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>1.8525</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.
8525</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>93.15000000000001</pri
ce><volume>93150</volume><tradeTime>2020-03-
05T13:04:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.88315</refPx></row></table3><table4>
<row><simpleAvgPx>93.075</simpleAvgPx><avgPx>93.075</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>186150</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CNC 3  3/8  
02/15/30</name><identifier><ID>USU13905AK73</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ZIGGO 5  1/8  
02/28/30</name><identifier><ID>USN9836ZAA68</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KBLUZE 1  1/2  
PERP</name><identifier><ID>CH0485261355</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVJQB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALPHA 4  1/4  
02/13/30</name><identifier><ID>XS2111230285</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVSGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CEPSA 0  3/4  
02/12/28</name><identifier><ID>XS2117485677</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GSBD 3  3/4  
02/10/25</name><identifier><ID>US38147UAC18</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GFMEGA 8  1/4  
02/11/25</name><identifier><ID>USP73699BH55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ANZNZ 2.55 
02/13/30</name><identifier><ID>US00182FBM77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ANZNZ 1.9 
02/13/23</name><identifier><ID>US00182FBL94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INRCIN 3.249 
02/13/30</name><identifier><ID>US45434M2A91</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNIT 7  7/8  



02/15/25</name><identifier><ID>USU91473AA32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GFMEGA 8  1/4  
02/11/25</name><identifier><ID>US68373NAA37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MTCH 4  1/8  
08/01/30</name><identifier><ID>USU5763PAD97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LECTA Float 
03/01/25</name><identifier><ID>XS2114335669</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 1.2 
02/08/21</name><identifier><ID>XS2064040863</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICPLN 1  5/8  
02/17/27</name><identifier><ID>XS2117435904</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-
03-



26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80</price><volume>1600
00</volume><tradeTime>2020-03-
26T15:01:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>80.685</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.763</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.763</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>11</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>ESSGR 3  5/8  
02/13/23</name><identifier><ID>DE000A254YS5</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUDB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-
02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.745</price><volume>
398980</volume><tradeTime>2020-02-
07T16:20:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>99.9
975</simpleAvgPx><avgPx>100.025556</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>900230</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>450000</medianFilledVolume><medianOrderedVolume>450000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.546</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.546</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.76000000000001</pri
ce><volume>897840</volume><tradeTime>2020-02-
10T09:36:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row><row><startTime>2020-02-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.51000000000001</pri
ce><volume>99510</volume><tradeTime>2020-02-
10T13:52:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>99.8
1</simpleAvgPx><avgPx>99.78715200000001</avgPx><highPx>100.1</highPx><lowPx>99.5100000
0000001</lowPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq><numExecTrades>
6</numExecTrades><totalValue>3153274</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>280000</me
dianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.258</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>2.0695</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri



ce><volume>298800</volume><tradeTime>2020-02-
11T09:39:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.66495</refPx></row><row><startTime>
2020-02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.65000000000001</pri
ce><volume>996500</volume><tradeTime>2020-02-
11T14:16:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.56465</refPx></row><row><startTime>
2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.64</price><volume>1
4946</volume><tradeTime>2020-02-
11T16:53:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.53475</refPx></row></table3><table4>
<row><simpleAvgPx>99.621667</simpleAvgPx><avgPx>99.615464</avgPx><highPx>99.7900000000
0001</highPx><lowPx>99.45</lowPx></row></table4><table6><row><numOrdRfq>9</numOrdRfq
><numExecTrades>6</numExecTrades><totalValue>2415675</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>200000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.03
275</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.146</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>13.285714</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-13+00:00</tradeDate><table3><row><startTime>2020-02-
13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.63</price><volume>5
9778</volume><tradeTime>2020-02-
13T13:01:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.54095</refPx></row><row><startTime>
2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45999999999999</pri
ce><volume>198920</volume><tradeTime>2020-02-
13T15:26:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.53749999999999</refPx></row><row><
startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59</price><volume>9
9590</volume><tradeTime>2020-02-
13T15:58:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.53919999999999</refPx></row></table
3><table4><row><simpleAvgPx>99.56</simpleAvgPx><avgPx>99.524444</avgPx><highPx>99.63</h
ighPx><lowPx>99.45999999999999</lowPx></row></table4><table6><row><numOrdRfq>5</numO
rdRfq><numExecTrades>3</numExecTrades><totalValue>358288</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolu



me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.658</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.87</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59</price><volume>4
9795</volume><tradeTime>2020-02-
14T14:49:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.52670000000001</refPx></row></table
3><table4><row><simpleAvgPx>99.595</simpleAvgPx><avgPx>99.596667</avgPx></row></table4>
<table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>149
395</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>75000</medianFilledVolume><medianOrderedVolu
me>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>3.9345</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>3.9345</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7</price><volume>19
940</volume><tradeTime>2020-02-
17T14:04:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.59314999999999</refPx></row><row><
startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.69</price><volume>1
09659</volume><tradeTime>2020-02-
17T16:18:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.59265000000001</refPx></row></table
3><table4><row><simpleAvgPx>99.69750000000001</simpleAvgPx><avgPx>99.694388</avgPx><hi
ghPx>99.7</highPx><lowPx>99.69</lowPx></row></table4><table6><row><numOrdRfq>4</numOr
dRfq><numExecTrades>4</numExecTrades><totalValue>195401</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>33000</medianFilledVolume><medianOrderedVolume>33000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.2
6</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.26</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59999999999999</pri
ce><volume>99600</volume><tradeTime>2020-02-
18T09:35:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.607</refPx></row></table3><table4><r
ow><simpleAvgPx>99.66</simpleAvgPx><avgPx>99.623333</avgPx><highPx>99.69</highPx><lowPx
>99.59999999999999</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>134491.5</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>25
000</medianFilledVolume><medianOrderedVolume>25000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.0335</mean



TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.0335</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>27500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.39</price><volume>2
9817</volume><tradeTime>2020-02-
24T15:20:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.42935</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.484</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.484</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>98
5000</volume><tradeTime>2020-02-
28T14:37:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.90985000000001</refPx></row></table
3><table4><row><simpleAvgPx>98.48139999999999</simpleAvgPx><avgPx>98.60436799999999</
avgPx><highPx>98.807</highPx><lowPx>98.25</lowPx></row></table4><table6><row><numOrdRf
q>6</numOrdRfq><numExecTrades>5</numExecTrades><totalValue>8123027.83</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>750000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.311</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>75.5</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>47</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>9900
0</volume><tradeTime>2020-03-



10T13:32:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.81314999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.535</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.535</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96</price><volume>2880
00</volume><tradeTime>2020-03-
13T14:02:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.97028400000001</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>5.488</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.488</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11.666667</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>1760
00</volume><tradeTime>2020-03-
17T10:58:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.245453</refPx></row></table3><table4
><row><simpleAvgPx>88.5</simpleAvgPx><avgPx>88.333333</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>265000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>15000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.8</price><volume>24
8400</volume><tradeTime>2020-03-
26T11:22:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>71.10871899999999</refPx></row><row><
startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77.5</price><volume>15
5000</volume><tradeTime>2020-03-
26T15:01:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>71.10871899999999</refPx></row></table
3><table4><row><simpleAvgPx>79.95</simpleAvgPx><avgPx>80.414286</avgPx><highPx>82.8</hi
ghPx><lowPx>77.5</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExe
cTrades>4</numExecTrades><totalValue>562900</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500
00</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.457333</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.554</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>34.8</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOCGE
N 6  3/4  
07/10/22</name><identifier><ID>CH0497826500</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DSDFVM</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BANORT 0  1/2  
12/06/24</name><identifier><ID>CH0520663664</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBIUH 2  5/8  



02/18/25</name><identifier><ID>XS2119472178</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKFAST 2.249 
05/17/81</name><identifier><ID>XS2110077299</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTC 3.1 
02/15/60</name><identifier><ID>US458140BK55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TOYOTA 2.15 
02/13/30</name><identifier><ID>US89236TGU34</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>URI 4 
07/15/30</name><identifier><ID>US911365BN33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LAMR 3  3/4  
02/15/28</name><identifier><ID>USU51260AN46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOGRPR 1 
02/18/70</name><identifier><ID>FR0013483914</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTXXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FRESHK 3  3/8  
02/18/25</name><identifier><ID>XS2109200050</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YWSOAO 4 
02/18/25</name><identifier><ID>XS2114327302</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 1  3/4  
02/17/27</name><identifier><ID>XS2120087452</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACRED 0  3/4  
07/15/27</name><identifier><ID>XS2121237908</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>99.5699
9999999999</simpleAvgExecutedPx><totalValue>995700</totalValue></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.574</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.574</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BTPS 1.45 
03/01/36</name><identifier><ID>IT0005402117</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRITEL 1.874 
08/18/80</name><identifier><ID>XS2119468572</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVJFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVNVX 2 
02/14/27</name><identifier><ID>US66989HAQ11</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYY 2.4 
02/15/30</name><identifier><ID>US871829BK24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 6 
PERP</name><identifier><ID>US251525AX97</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.696</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.696</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>NOVNVX 2.2 
08/14/30</name><identifier><ID>US66989HAR93</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
NOVNVX 1  3/4  
02/14/25</name><identifier><ID>US66989HAP38</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVNVX 2  3/4  
08/14/50</name><identifier><ID>US66989HAS76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAMIIM 1  5/8  
02/18/25</name><identifier><ID>XS2121417989</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-
03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.3</price><volume>85
3000</volume><tradeTime>2020-03-
23T16:27:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>85.24095</refPx></row></table3><table4>
<row><simpleAvgPx>85.30500000000001</simpleAvgPx><avgPx>85.30500000000001</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>1706100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><m
edianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.7815</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.7815</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>55.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>55.5</medianTimeRe



questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>BTECN 5  5/8  
06/01/24</name><identifier><ID>USC08047AB55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YBS 13  1/2  
04/01/25</name><identifier><ID>XS0498549194</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>APXSEC 6  3/4  
02/15/27</name><identifier><ID>USU0385PAN60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HCA 3  1/2  
09/01/30</name><identifier><ID>US404119CA57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  7/8  
PERP</name><identifier><ID>XS2114413565</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXPR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr



adeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NRWBK 1 
02/26/50</name><identifier><ID>DE000NWB2M11</ID><IDType>ISIN</IDType></identifier><classi
fication><ID>DTFTGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table4><row><simpleAvgPx>99.90000000000001</simpleAvgPx><avgPx>99
.84999999999999</avgPx><highPx>100</highPx><lowPx>99.7</lowPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>20968500</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>6500000</medianFilledVolume><medianOrderedVolume>6
500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>1</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table4><row><simpleAvgPx>98.625</simpleAvgPx><avgPx>98.625</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>5917500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume>
<medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.6294999999999999</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.6294999999999999</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>18.5</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>18.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>KFW 1  1/2  
08/30/21</name><identifier><ID>XS2122502284</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VVV 4  1/4  
02/15/30</name><identifier><ID>USU92147AB01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-



12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
T 1  1/2  
02/15/30</name><identifier><ID>US912828Z948</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.78125</price><volu
me>63000</volume><tradeTime>2020-03-
24T11:32:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.73435</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.74</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.74</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>61</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>61</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>IIFOIN 5  7/8  
04/20/23</name><identifier><ID>XS2113454115</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.84999999999999</pri
ce><volume>195700</volume><tradeTime>2020-02-
25T15:33:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.4575</refPx></row></table3><table4><
row><simpleAvgPx>97.8</simpleAvgPx><avgPx>97.8</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>391200</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TPEIR 5  1/2  
02/19/30</name><identifier><ID>XS2121408996</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-



13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JCP 7  5/8  
03/01/97</name><identifier><ID>US708160BL99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CDNS 4  3/8  
10/15/24</name><identifier><ID>US127387AL25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CAH 4.9 
09/15/45</name><identifier><ID>US14149YBD94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FSVT 4  1/4  
02/14/25</name><identifier><ID>USU3486RAA24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>YUZHOU 7.7 
02/20/25</name><identifier><ID>XS2121187962</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 3  7/8  
PERP</name><identifier><ID>XS2121441856</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DTFQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table4><row><simpleAvgPx>96.935</simpleAvgPx><avgPx>96.935</avgPx>
</row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>387740</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.7</price><volume>18
5400</volume><tradeTime>2020-02-
26T09:33:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.56865000000001</refPx></row></table
3><table4><row><simpleAvgPx>92.59999999999999</simpleAvgPx><avgPx>92.59999999999999</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>370400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolu
me><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>92.75</price><volume>1
85500</volume><tradeTime>2020-02-
27T10:48:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.74565</refPx></row></table3><table4>
<row><simpleAvgPx>92.61499999999999</simpleAvgPx><avgPx>92.61499999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>370460</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TESBBB 2  7/8  
07/15/22</name><identifier><ID>BE0002232016</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-11+00:00</tradeDate><table3><row><startTime>2020-
02-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.1</price><volume>1
9969</volume><tradeTime>2020-02-
11T14:16:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.497726</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.497</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.497</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 2  3/4  
06/23/20</name><identifier><ID>US46625HLW87</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OXY 3  1/2  
06/15/25</name><identifier><ID>US674599CG82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STLD 5  1/8  
10/01/21</name><identifier><ID>US858119BC38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AES 6 
06/25/22</name><identifier><ID>USP0608CAA01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEETHN 8 
07/21/20</name><identifier><ID>IT0005114423</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBFGGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TALKLN 3  7/8  
02/20/25</name><identifier><ID>XS2121167345</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 1.744 
07/19/24</name><identifier><ID>XS2116728895</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PERTIJ 4.15 
02/25/60</name><identifier><ID>US69370RAJ68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LDOS 5.95 
12/01/40</name><identifier><ID>US78390XAC56</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABNANV 2  7/8  
06/30/25</name><identifier><ID>XS1253955469</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-
02-
12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.06</price><volume>
202120</volume><tradeTime>2020-02-
12T13:50:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.02295</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>188</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>188</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ECOPET 5  3/8  
06/26/26</name><identifier><ID>US279158AL39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 0.389 
02/24/28</name><identifier><ID>XS2123320033</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PSHNA 5  1/2  
07/15/22</name><identifier><ID>XS1242956966</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INGFP 0 
06/26/22</name><identifier><ID>FR0012817542</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-03+00:00</tradeDate><table3><row><startTime>2020-02-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>179.25</price><volume>
9321</volume><tradeTime>2020-02-
03T09:39:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>174.178207</refPx></row><row><startTim



e>2020-02-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>180</price><volume>900
0</volume><tradeTime>2020-02-
03T12:47:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>174.178207</refPx></row><row><startTim
e>2020-02-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>180.51</price><volume>
902</volume><tradeTime>2020-02-
03T14:49:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>174.178207</refPx></row></table3><table
4><row><simpleAvgPx>179.674286</simpleAvgPx><avgPx>179.539541</avgPx><highPx>180.51</h
ighPx><lowPx>179.2</lowPx></row></table4><table6><row><numOrdRfq>12</numOrdRfq><numE
xecTrades>7</numExecTrades><totalValue>113573.123</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>
10779</medianFilledVolume><medianOrderedVolume>3062.5</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.984167</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.795</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>56</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1742.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>185.155</price><volume
>3506</volume><tradeTime>2020-02-
21T15:06:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>185.166397</refPx></row></table3><table
4><row><simpleAvgPx>185.14</simpleAvgPx><avgPx>185.14</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>7013.1032</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1894</medianFilledVolume><medianOrderedVolume>1894
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>72</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><



meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>IMPNSW 0  1/2  
06/30/22</name><identifier><ID>CH0285509359</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFQXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>2254
00</volume><tradeTime>2020-01-
10T16:00:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.62964599999999</refPx></row></table
3><table4><row><simpleAvgPx>97.95</simpleAvgPx><avgPx>97.95</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>450570</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>230000</medianFilledVolume><medianOrderedVolume>
230000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.609</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.609</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.94759999999999</pri
ce><volume>102844</volume><tradeTime>2020-01-
15T09:34:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.57652299999999</refPx></row></table
3><table4><row><simpleAvgPx>97.89879999999999</simpleAvgPx><avgPx>97.89879999999999</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>205587.48</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>105000</medianFilledV
olume><medianOrderedVolume>105000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.607</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.607</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>44</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-01-16+00:00</tradeDate><table3><row><startTime>2020-01-
16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.0222</price><volume
>88219</volume><tradeTime>2020-01-
16T13:45:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>97.61454999999999</refPx></row></table
3><table4><row><simpleAvgPx>97.9611</simpleAvgPx><avgPx>97.9611</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1763
29.98</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>90000</medianFilledVolume><medianOrderedVol
ume>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.545</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.545</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.11</price><volume>1
23887</volume><tradeTime>2020-03-
03T16:14:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.5433</refPx></row></table3><table4><
row><simpleAvgPx>99.06</simpleAvgPx><avgPx>99.06</avgPx></row></table4><table6><row><nu
mOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>247650</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>125000</medianFilledVolume><medianOrderedVolume>125000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.52</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.52</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32.5</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>32.5</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5115</price><volume
>256129</volume><tradeTime>2020-03-
05T16:04:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.41875</refPx></row></table3><table4>
<row><simpleAvgPx>98.48075</simpleAvgPx><avgPx>98.48075</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>512099.9</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>260000</medianFilledVolume><medianOrderedVolume>26
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.5679999999999999</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.5679999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>CAPFP 1  3/4  
07/01/20</name><identifier><ID>FR0012821932</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>
100350</volume><tradeTime>2020-01-
17T14:45:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.3862</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequ



estToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table3><row><startTime>2020-03-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volume>9
9750</volume><tradeTime>2020-03-
30T15:23:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.07985</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KH
C 2 
06/30/23</name><identifier><ID>XS1253558388</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STSP 3  1/4  
06/30/25</name><identifier><ID>XS1253849357</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 4 
06/01/49</name><identifier><ID>XS2121367192</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QDTFP 3  3/8  
PERP</name><identifier><ID>FR0012799229</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DCVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58.25</price><volume>7
398</volume><tradeTime>2020-01-
08T14:07:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>57.926701</refPx></row></table3><table4
><row><simpleAvgPx>58.425</simpleAvgPx><avgPx>58.450207</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17347.437</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>14839.5</medianFilledVolume><medianOrderedVolume>
12702</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.465</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.465</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40.666667</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>59.25</price><volume>4
740</volume><tradeTime>2020-01-
22T10:32:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>58.89777</refPx></row></table3><table4>
<row><simpleAvgPx>59.15</simpleAvgPx><avgPx>59.107143</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>16550</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>14000</medianFilledVolume><medianOrderedVolume>14000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>59.45</price><volume>6
194</volume><tradeTime>2020-01-
29T09:49:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>59.11739</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2700</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



19+00:00</tradeDate><table3><row><startTime>2020-02-
19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>59.83</price><volume>5
74</volume><tradeTime>2020-02-
19T13:49:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>59.748981</refPx></row></table3><table6
><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
4.669</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.669</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table4><row><simpleAvgPx>59.15</simpleAvgPx><avgPx>59.157774</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>10958.386</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>9262</medianFilledVolume
><medianOrderedVolume>9262</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-02+00:00</tradeDate><table3><row><startTime>2020-03-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>59</price><volume>1180
0</volume><tradeTime>2020-03-
02T13:19:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>59.038319</refPx></row></table3><table4
><row><simpleAvgPx>59.125</simpleAvgPx><avgPx>59.125312</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>23709.25</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>20050</medianFilledVolume><medianOrderedVolume>200
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>1.0725</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
1.0725</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table3><row><startTime>2020-03-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58</price><volume>274<
/volume><tradeTime>2020-03-
06T10:19:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>58.98439</refPx></row></table3><table4>
<row><simpleAvgPx>58.3</simpleAvgPx><avgPx>58.444379</avgPx><highPx>58.5</highPx><lowPx
>58</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</nu
mExecTrades><totalValue>19672.378</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>16357</medianFi
lledVolume><medianOrderedVolume>16357</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.137</meanTimeAcceptToEx



ecSecs><medianTimeAcceptToExecSecs>1.225</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>21.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>13<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>57.5</price><volume>20
12</volume><tradeTime>2020-03-
11T15:26:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>58.188351</refPx></row><row><startTime
>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>58</price><volume>1450
</volume><tradeTime>2020-03-
11T15:32:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>58.188351</refPx></row></table3><table4
><row><simpleAvgPx>57.75</simpleAvgPx><avgPx>57.708333</avgPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3462.5</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>3000</medianFilledVolume><medianOrderedVolume>3500</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>2.495</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.495<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14.666667</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>9000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54</price><volume>5400
</volume><tradeTime>2020-03-
17T09:38:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>57.3601</refPx></row><row><startTime>2
020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54</price><volume>702<
/volume><tradeTime>2020-03-
17T13:01:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>57.3601</refPx></row></table3><table4><
row><simpleAvgPx>55.1</simpleAvgPx><avgPx>55.631321</avgPx><highPx>56.5</highPx><lowPx>
54</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExecTrades>5</num
ExecTrades><totalValue>34102</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</medianFilledVol
ume><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.93725</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.975</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>77.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28.5</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-19+00:00</tradeDate><table3><row><startTime>2020-03-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>53.1</price><volume>10



62</volume><tradeTime>2020-03-
19T10:29:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>56.518261</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.327</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>3.327</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54</price><volume>97</
volume><tradeTime>2020-03-
23T09:43:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>56.499168</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>7.086</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>7.086</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>5500
</volume><tradeTime>2020-03-
26T15:37:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>56.307152</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.003</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.003</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table4><row><simpleAvgPx>53.875</simpleAvgPx><avgPx>53.861111</avg
Px></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>48475</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>45000</medianFilledVolume><
medianOrderedVolume>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>1.286</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>1.286</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>MTNA 2  1/2  
07/03/20</name><identifier><ID>CH0287282476</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TFC Float 
03/15/28</name><identifier><ID>US86788LAA89</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2  1/8  
06/30/22</name><identifier><ID>US912828XG01</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-12+00:00</tradeDate><table3><row><startTime>2020-
03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>4
644045</volume><tradeTime>2020-03-
12T17:08:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.76565</refPx></row></table3><table4
><row><simpleAvgPx>103.5</simpleAvgPx><avgPx>103.5</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5107725</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>2467500</medianFilledVolume><medianOrderedVolume>269150
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.1645</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.1645</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CHLIIN 4 
07/03/75</name><identifier><ID>XS1250898100</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATOFP 2  3/8  
07/02/20</name><identifier><ID>FR0012830685</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.185</price><volume
>1001850</volume><tradeTime>2020-02-
28T10:14:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2085</refPx></row></table3><table4>
<row><simpleAvgPx>100.19</simpleAvgPx><avgPx>100.19</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2003800</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>10000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.8465</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.8465</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>25.5</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.15</price><volume>
200300</volume><tradeTime>2020-03-
02T14:06:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2023</refPx></row></table3><table4>
<row><simpleAvgPx>100.1725</simpleAvgPx><avgPx>100.181667</avgPx><highPx>100.19</highPx
><lowPx>100.15</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTr
ades>4</numExecTrades><totalValue>3005450</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>750000
</medianFilledVolume><medianOrderedVolume>750000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.505</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5555</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>83.00024999999999</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>30.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.13</price><volume>
200260</volume><tradeTime>2020-03-
03T13:50:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.1946</refPx></row></table3><table4>
<row><simpleAvgPx>100.15</simpleAvgPx><avgPx>100.15</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>400600</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi



meAcceptToExecSecs>0.5585</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.558
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DOUGR 6  
1/4  
07/15/22</name><identifier><ID>XS1251078009</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>1
008000</volume><tradeTime>2020-01-
15T10:27:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.632</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>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
1203240</volume><tradeTime>2020-02-
04T14:18:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.3796</refPx></row></table3><table4>
<row><simpleAvgPx>100.185</simpleAvgPx><avgPx>100.16375</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3205240</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1600000</medianFilledVolume><medianOrderedVolume>1



200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.5465</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.5465</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37.5</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>37.5</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>1
710200</volume><tradeTime>2020-02-
06T10:13:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.5527</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DOUGR 8  3/4  
07/15/23</name><identifier><ID>XS1251078694</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.03</price><volume>9
1030</volume><tradeTime>2020-02-
26T14:40:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.50705000000001</refPx></row></table



3><table4><row><simpleAvgPx>90.89</simpleAvgPx><avgPx>90.89</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>181780</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>
100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.5629999999999999</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>0.5629999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-02-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM Float 
03/06/22</name><identifier><ID>US30231GAK85</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
POSADA 7  7/8  
06/30/22</name><identifier><ID>USP4983GAQ30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BACRED 2  3/4  
06/12/25</name><identifier><ID>IT0005118796</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN Float 
02/11/25</name><identifier><ID>DE000SR5GDB6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DEEYRI</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>



<tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 0  1/8  
02/24/26</name><identifier><ID>FR0013486701</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GLCCUK 1  5/8  
03/31/26</name><identifier><ID>XS2115113628</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MADRID 0.419 
04/30/30</name><identifier><ID>ES0000101933</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CITLTD 2.45 
02/25/25</name><identifier><ID>XS2109790183</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VFC 0  1/4  
02/25/28</name><identifier><ID>XS2123970167</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 4  1/2  
PERP</name><identifier><ID>USF1R15XL274</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RIBL 3.174 
02/25/30</name><identifier><ID>XS2120069047</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVXBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUFG 2.193 
02/25/25</name><identifier><ID>US606822BN36</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 2.45 
02/21/30</name><identifier><ID>US031162CU27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 3  3/8  
02/21/50</name><identifier><ID>US031162CS70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AMGN 2.2 
02/21/27</name><identifier><ID>US031162CT53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GAZPRU 3  1/4  
02/25/30</name><identifier><ID>XS2124187571</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IFIM 1  3/4  
06/25/24</name><identifier><ID>XS2124192654</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VENAEN 3.133 
02/26/25</name><identifier><ID>XS2122900330</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 4.56 
05/11/21</name><identifier><ID>XS1754456504</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GM 0.85 
02/26/26</name><identifier><ID>XS2125145867</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWEMAT 0  7/8  
02/26/27</name><identifier><ID>XS2125123039</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-
02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.477</price><volume>
497385</volume><tradeTime>2020-02-
19T16:51:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.534</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.534</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HAL 2.92 
03/01/30</name><identifier><ID>US406216BL45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ITAU 4  5/8  
PERP</name><identifier><ID>USP59699AB77</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OMC 2.45 
04/30/30</name><identifier><ID>US681919BB11</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FCX 4  1/4  



03/01/30</name><identifier><ID>US35671DCF06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM 4 
PERP</name><identifier><ID>US48128BAH42</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTNED 4  7/8  
PERP</name><identifier><ID>XS2122174415</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DCFQPB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.03</price><volume>
1000300</volume><tradeTime>2020-02-
24T16:27:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>7</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6820000000000001
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6820000000000001</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-02-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIG 3  3/4  
07/10/25</name><identifier><ID>US026874DD67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>M 5  1/8  
01/15/42</name><identifier><ID>US55616XAG25</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VIAC 4 
01/15/26</name><identifier><ID>US124857AQ69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UPLLIN 5  1/4  
PERP</name><identifier><ID>XS2125139464</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.2 
07/13/20</name><identifier><ID>US37045XAY22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS Float 
08/27/21</name><identifier><ID>XS2124933842</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TEREGA 0  5/8  
02/27/28</name><identifier><ID>FR0013486834</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOYOTA 2.8 
07/13/22</name><identifier><ID>US89236TCQ67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ISPIM 3  3/4  
PERP</name><identifier><ID>XS2124979753</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.34999999999999</pri
ce><volume>238375</volume><tradeTime>2020-02-
26T09:32:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.23795</refPx></row></table3><table4>
<row><simpleAvgPx>95.2375</simpleAvgPx><avgPx>95.2375</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>476187.5</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>250
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 4  1/8  
PERP</name><identifier><ID>XS2124980256</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFXBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>625000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>71.7</price><volume>71
7000</volume><tradeTime>2020-03-
26T17:05:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>71.42534999999999</refPx></row></table
3><table4><row><simpleAvgPx>71.705</simpleAvgPx><avgPx>71.705</avgPx></row></table4><ta



ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>14341
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVol
ume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.8735000000000001</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0.8735000000000001</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>79.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>79.5</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>CTXS 3.3 
03/01/30</name><identifier><ID>US177376AF70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AAL 3  3/4  
03/01/25</name><identifier><ID>US02376RAE27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>88.5</price><volume>88
500</volume><tradeTime>2020-03-
05T14:27:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>89.418419</refPx></row></table3><table4
><row><simpleAvgPx>88.4375</simpleAvgPx><avgPx>88.375</avgPx><highPx>88.5</highPx><lowP
x>88.25</lowPx></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTrades>8<
/numExecTrades><totalValue>1201900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</media
nFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MUTHIN 4.4 
09/02/23</name><identifier><ID>US62828M2B67</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WWUF 1  7/8  
05/28/41</name><identifier><ID>XS2124190369</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LafargeHolcim 
Ltd</name><identifier><ID>CH0012214059</ID><IDType>ISIN</IDType></identifier><classification>
<ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><trade
DateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>6139</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>Z
AYO 4 
03/01/27</name><identifier><ID>USU98831AA59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PRXNA 5  1/2  
07/21/25</name><identifier><ID>USN5946FAC16</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KSS 4  1/4  
07/17/25</name><identifier><ID>US500255AU88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KSS 5.55 
07/17/45</name><identifier><ID>US500255AV61</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ETHIAS 5 
01/14/26</name><identifier><ID>BE6279619330</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.5</price><volume>5
87500</volume><tradeTime>2020-01-
17T11:05:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>118.2486</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.578</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.578</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>84</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>84</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.582</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.582</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEP 3  1/2  
07/17/25</name><identifier><ID>US713448CY22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WFC Float 
07/22/20</name><identifier><ID>US94974BGN47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 0.81 
09/07/20</name><identifier><ID>XS1998602087</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 0 
PERP</name><identifier><ID>DE000KA5HEF0</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>RFSTPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1.23</price><volume>30
7</volume><tradeTime>2020-02-
24T11:36:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>C 0 
PERP</name><identifier><ID>DE000KA6KPP7</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>RFSTPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>4.16</price><volume>10
40</volume><tradeTime>2020-02-
24T11:41:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>4.16
</simpleAvgPx><avgPx>4.16</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq>
<numExecTrades>2</numExecTrades><totalValue>1248</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>15000</medianFilledVolume><medianOrderedVolume>15000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>GS 0 



07/14/21</name><identifier><ID>XS2061587940</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP Float 
04/27/23</name><identifier><ID>XS1218967377</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.5</price><volume>81
1750</volume><tradeTime>2020-02-
07T11:40:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.59999999999999</pri
ce><volume>688320</volume><tradeTime>2020-02-
18T15:05:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EIB Float 
07/15/20</name><identifier><ID>XS0222759689</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVCFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
105693</volume><tradeTime>2020-02-
06T14:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>7.234</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.234</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LLOYDS 6.413 
PERP</name><identifier><ID>USG5533WAA56</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CLNXSM 3  1/8  
07/27/22</name><identifier><ID>XS1265778933</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.955</price><volume
>1271460</volume><tradeTime>2020-03-
11T16:17:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.1296</refPx></row></table3><table4>
<row><simpleAvgPx>106.0275</simpleAvgPx><avgPx>106.0275</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2544660</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1200000</medianFilledVolume><medianOrderedVolume>1
200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.767</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.767</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table4><row><simpleAvgPx>104.003333</simpleAvgPx><avgPx>103.9325</
avgPx><highPx>104.24</highPx><lowPx>103.72</lowPx></row></table4><table6><row><numOrdR
fq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>6235950</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>1500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.581</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.571</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>1
730600</volume><tradeTime>2020-03-
20T15:29:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.93355</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.06</price><volume>
303180</volume><tradeTime>2020-03-
25T13:11:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.229</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.936</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.936</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



27+00:00</tradeDate><table3><row><startTime>2020-03-
27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.51</price><volume>
102510</volume><tradeTime>2020-03-
27T09:55:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.9029</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>3.895</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.895</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DAHENE 7  1/4  
09/28/18</name><identifier><ID>DE000A1ML257</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNH 3.35 
07/15/22</name><identifier><ID>US91324PCN06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-27+00:00</tradeDate><table3><row><startTime>2020-
01-
27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>4
4505</volume><tradeTime>2020-01-
27T13:27:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.70705</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.601</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.601</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.7</price><volume>1
3481</volume><tradeTime>2020-01-
31T14:26:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.8443</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.6</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.6</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>56</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>56</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>2
3805</volume><tradeTime>2020-02-
04T15:55:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>2</tradingPlatform><refPx>103.75765</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>1
3468</volume><tradeTime>2020-02-
05T13:50:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.73785</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.579</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.579</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.75</price><volume>
4150</volume><tradeTime>2020-02-
25T14:58:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.106</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.535</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.535</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table3><row><startTime>2020-03-
04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.85</price><volume>
115335</volume><tradeTime>2020-03-
04T15:21:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.34735</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.576</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.576</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>THAMES 5  7/8  
07/15/22</name><identifier><ID>XS1267053103</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFSFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOTS 0 



08/31/20</name><identifier><ID>IT0005399578</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DYZUXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 4 
07/30/22</name><identifier><ID>XS1266662763</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 4  3/4  
07/30/25</name><identifier><ID>XS1266662334</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.75</price><volume>
217500</volume><tradeTime>2020-03-
11T09:37:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.68965</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.096</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.096</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOFTBK 5  1/4  
07/30/27</name><identifier><ID>XS1266661013</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTC 3.7 
07/29/25</name><identifier><ID>US458140AS90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOLFP 2  7/8  
07/29/21</name><identifier><ID>FR0012872174</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-14+00:00</tradeDate><table3><row><startTime>2020-
01-
14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.1</price><volume>1
237200</volume><tradeTime>2020-01-
14T13:18:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.2991</refPx></row></table3><table4>
<row><simpleAvgPx>103.18</simpleAvgPx><avgPx>103.132</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1546980</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>750000</medianFilledVolume><medianOrderedVolume>75000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>4.5075</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4
.5075</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>14.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.21</price><volume>
619260</volume><tradeTime>2020-01-
16T10:55:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.33355</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.49</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.49</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.11</price><volume>
206220</volume><tradeTime>2020-02-
17T11:16:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.1731</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.564</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.564</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>
516250</volume><tradeTime>2020-02-
18T15:04:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.15495</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat



eRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOFTBK 
5  3/8  
07/30/22</name><identifier><ID>XS1266660635</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FUKOKU 5 
PERP</name><identifier><ID>XS1262602532</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>INTC 2.45 
07/29/20</name><identifier><ID>US458140AQ35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AAL 3  3/4  
03/01/25</name><identifier><ID>USU0242AAD47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SYNNVX 0.7 
12/09/26</name><identifier><ID>CH0525158447</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERFFP 3  3/8  
01/30/23</name><identifier><ID>XS1268496640</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.05</price><volume>
1050500</volume><tradeTime>2020-01-
02T13:55:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.80525</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>70</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>70</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.8</price><volume>8
38400</volume><tradeTime>2020-01-
06T10:01:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.7144</refPx></row><row><startTime>
2020-01-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.51</price><volume>
104510</volume><tradeTime>2020-01-
06T14:32:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>104.72105</refPx></row></table3><table4
><row><simpleAvgPx>104.655</simpleAvgPx><avgPx>104.767778</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>942910</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>4
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>5.723</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>5.723</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.625</price><volume



>313875</volume><tradeTime>2020-01-
09T13:08:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.6436</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.25</price><volume>
1052500</volume><tradeTime>2020-01-
17T16:00:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.1495</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.547</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.547</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>52</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>52</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table4><row><simpleAvgPx>105.875</simpleAvgPx><avgPx>105.875</avgP
x></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>4522980</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2136000</medianFilledVolu
me><medianOrderedVolume>2271000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.623</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.623</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>41.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RWE 6  5/8  
07/30/75</name><identifier><ID>XS1254119750</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFOGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YNDX 0  3/4  
03/03/25</name><identifier><ID>XS2126193379</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-
03-
16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.98999999999999</pri
ce><volume>331960</volume><tradeTime>2020-03-
16T09:56:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>87.50627900000001</refPx></row></table
3><table4><row><simpleAvgPx>83</simpleAvgPx><avgPx>83</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>664000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BALTAL 
7  3/4  
09/15/22</name><identifier><ID>XS1265917481</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COVFP 0  7/8  
01/31/21</name><identifier><ID>XS1268574891</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCAIM 5  1/4  
04/15/23</name><identifier><ID>US31562QAF46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BCHINA 3.6 
PERP</name><identifier><ID>XS2125922349</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXQR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK 4  3/8  
08/04/25</name><identifier><ID>US21684AAC09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FCAIM 4  1/2  
04/15/20</name><identifier><ID>US31562QAC15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXIMUK 9  5/8  
04/27/22</name><identifier><ID>XS1261825977</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBM 2  5/8  
08/05/22</name><identifier><ID>XS1271665280</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOLGRP 8 
12/31/22</name><identifier><ID>IT0005370785</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>EMXXXR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.585</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.585</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>51</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>51</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-



16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>199700</volume><tradeTime>2020-03-
16T13:19:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.589653</refPx></row></table3><table
4><row><simpleAvgPx>99.925</simpleAvgPx><avgPx>99.925</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>399700</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.7335</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.7335</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SFRFP 8 
05/15/27</name><identifier><ID>XS2125170386</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 6  7/8  
PERP</name><identifier><ID>CH0286864027</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>WLTW 4  5/8  
08/15/23</name><identifier><ID>US89641UAA97</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 3 
08/05/25</name><identifier><ID>XS1212158965</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CELG 2  
7/8  
08/15/20</name><identifier><ID>US151020AQ72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 0 
02/28/25</name><identifier><ID>DE000SR5LDB6</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DEEYRS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CELG 3  7/8  
08/15/25</name><identifier><ID>US151020AS39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CARINC 6 
02/11/21</name><identifier><ID>XS1266590089</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAR 5  1/4  



03/15/25</name><identifier><ID>USU05375AN77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 2.65 
12/14/20</name><identifier><ID>US06747MZL35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C 5.95 
PERP</name><identifier><ID>US172967JZ57</ID><IDType>ISIN</IDType></identifier><classification
><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 7  1/2  
PERP</name><identifier><ID>US780099CJ48</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BTF 0 



02/24/21</name><identifier><ID>FR0125848681</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DYZXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.664</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.664</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>29.01</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29.
01</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>CLF 6  3/4  
03/15/26</name><identifier><ID>USU1852LAF41</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALPHA Float 
PERP</name><identifier><ID>DE000A0DX3M2</ID><IDType>ISIN</IDType></identifier><classificati
on><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PAGLN 6 
08/28/24</name><identifier><ID>XS1275325758</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 2.8 
01/12/22</name><identifier><ID>XS1093246806</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AER 4  1/2  
05/15/21</name><identifier><ID>US00772BAF85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HON 0  3/4  
03/10/32</name><identifier><ID>XS2126094049</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HON 0 
03/10/24</name><identifier><ID>XS2126093744</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TXN 1  3/8  
03/12/25</name><identifier><ID>US882508BH65</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CP 2.05 
03/05/30</name><identifier><ID>US13648TAA51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCD 1.45 
09/01/25</name><identifier><ID>US58013MFL37</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KORIFP 0  7/8  
03/06/27</name><identifier><ID>FR0013489739</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCVXXX</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCD 2  1/8  
03/01/30</name><identifier><ID>US58013MFM10</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARGCPT 1.35 
05/02/25</name><identifier><ID>XS2090803623</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CDTFIN 0  3/4  
03/11/32</name><identifier><ID>XS2116701348</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRK 0 
03/12/25</name><identifier><ID>XS2133056114</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SLB 0  1/4  
10/15/27</name><identifier><ID>XS2010032709</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SLB 0  1/2  
10/15/31</name><identifier><ID>XS2010032535</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SUFP 0  1/4  
03/11/29</name><identifier><ID>FR0013494168</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CI 2.4 
03/15/30</name><identifier><ID>US125523CL22</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEM 2  1/4  
10/01/30</name><identifier><ID>US651639AY25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EBAY 2.7 
03/11/30</name><identifier><ID>US278642AW32</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY 1.9 
03/11/25</name><identifier><ID>US278642AV58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VATFAL 0.05 
10/15/25</name><identifier><ID>XS2133390521</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 0 
09/25/20</name><identifier><ID>XS2107401395</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XRXCRP 3  1/2  
08/20/20</name><identifier><ID>US984121CM35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
RURAIL 0.84 
03/12/26</name><identifier><ID>CH0522690715</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR 1  3/4  
03/10/23</name><identifier><ID>USU2339CDW56</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB Float 
08/20/20</name><identifier><ID>US25152R2V48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOLGRP 7 
12/31/23</name><identifier><ID>IT0005345118</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>EMXXXR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DTKONG 2  3/4  
03/10/25</name><identifier><ID>DE000A2YN124</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>100</simpleAvgPx><avgPx>100</avgPx><highP
x>100</highPx><lowPx>100</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq>
<numExecTrades>6</numExecTrades><totalValue>80000000</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>13000000</medianFilledVolume><medianOrderedVolume>13000000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>DAIGR 2  1/8  
03/10/25</name><identifier><ID>USU2339CDX30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BINTPE 8  1/2  
04/23/70</name><identifier><ID>XS0504271536</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NEWLOK 8 
07/01/23</name><identifier><ID>XS1248518232</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PORTIG 6 
PERP</name><identifier><ID>DE000A0D2FH1</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.5</price><volume>600
</volume><tradeTime>2020-01-
07T15:25:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>9.150230000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.824</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>2.824</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IEP 4  3/4  
09/15/24</name><identifier><ID>US451102BW60</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EXIMUK Float 
02/09/23</name><identifier><ID>XS1261825894</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BOTS 0 
03/12/21</name><identifier><ID>IT0005403586</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DYZUXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>DEMETR 0 
03/24/20</name><identifier><ID>XS2053555293</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAZSFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDT 3  1/2  
03/15/25</name><identifier><ID>US585055BS43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOUPFP Float 
PERP</name><identifier><ID>FR0011547108</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
PGB 2.2 
10/17/22</name><identifier><ID>PTOTESOE0013</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-17+00:00</tradeDate><table3><row><startTime>2020-
03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.513</price><volume
>527565</volume><tradeTime>2020-03-
17T09:57:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.5095</refPx></row><row><startTime>
2020-03-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.375</price><volume
>1053750</volume><tradeTime>2020-03-
17T13:00:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.4277</refPx></row></table3><table4>
<row><simpleAvgPx>105.479</simpleAvgPx><avgPx>105.453</avgPx><highPx>105.549</highPx><l
owPx>105.375</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTra
des>3</numExecTrades><totalValue>2109060</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</
medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>ACFP 2  3/8  
09/17/23</name><identifier><ID>FR0012949949</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-
03-
11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.8</price><volume>2



07600</volume><tradeTime>2020-03-
11T11:54:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.1527</refPx></row></table3><table4>
<row><simpleAvgPx>103.95</simpleAvgPx><avgPx>103.95</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>415800</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.6765</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.676
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>86.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>86.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FRTR 1 
11/25/25</name><identifier><ID>FR0012938116</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.579</price><volume
>107579</volume><tradeTime>2020-01-
20T10:12:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.59695</refPx></row></table3><table4
><row><simpleAvgPx>107.5645</simpleAvgPx><avgPx>107.5645</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>215129</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.6879999999999999</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.6879999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>35</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>GS 2  3/4  
09/15/20</name><identifier><ID>US38141GVP61</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OSCHAD 9  5/8  
03/20/25</name><identifier><ID>XS1273034444</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OSCHAD 9  3/8  



03/10/23</name><identifier><ID>XS1273033719</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANUK 4  3/4  
09/15/25</name><identifier><ID>XS1291333760</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SNSCGR 6  1/2  
05/12/20</name><identifier><ID>DE000A13SHL2</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MAR 2  7/8  
03/01/21</name><identifier><ID>US571903AN35</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 2  5/8  
09/16/20</name><identifier><ID>US83368TAC27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JYBC Float 
PERP</name><identifier><ID>XS0212590557</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVQPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>536000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NDASS 2  1/2  
09/17/20</name><identifier><ID>US65557DAP69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BIIB 2.9 
09/15/20</name><identifier><ID>US09062XAC74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BIIB 3  5/8  
09/15/22</name><identifier><ID>US09062XAE31</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BIIB 4.05 
09/15/25</name><identifier><ID>US09062XAF06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 7.7 
PERP</name><identifier><ID>US46115HAU14</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>IACAPT Float 
12/14/20</name><identifier><ID>XS1332125159</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVSFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ESTONE 2.384 
09/22/23</name><identifier><ID>XS1292352843</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CARDFP 2  3/8  
09/18/23</name><identifier><ID>FR0012967461</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.82</price><volume>
427280</volume><tradeTime>2020-01-
20T16:08:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.06115</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.663</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.663</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>DIS 2.15 
09/17/20</name><identifier><ID>US25468PDE34</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>BACRED Float 
09/10/25</name><identifier><ID>IT0005127508</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.81</price><volume>
10681</volume><tradeTime>2020-01-
03T16:35:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.4112</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.91</price><volume>
16036</volume><tradeTime>2020-01-
07T17:02:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.48545</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7225</price><volum
e>42689</volume><tradeTime>2020-01-
14T16:49:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.16235</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.25</price><volume>
21250</volume><tradeTime>2020-01-
24T16:48:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.0979</refPx></row></table3><table4>
<row><simpleAvgPx>106.35</simpleAvgPx><avgPx>106.29</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>26572.5</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>12500</medianFilledVolume><medianOrderedVolume>12500</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.471538</price><volu
me>69206</volume><tradeTime>2020-01-
27T16:47:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.09645</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>57500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.77</price><volume>
53385</volume><tradeTime>2020-01-
28T16:52:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.09795</refPx></row></table3><table4
><row><simpleAvgPx>106.765</simpleAvgPx><avgPx>106.769804</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>54452.6</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>25500</medianFilledVolume><medianOrderedVolume>25
500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.7725</price><volum
e>42709</volume><tradeTime>2020-01-
29T16:43:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.0979</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.63</price><volume>
31989</volume><tradeTime>2020-01-
30T16:42:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.07945</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.98</price><volume>
10698</volume><tradeTime>2020-02-
03T16:36:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.0794</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.893556</price><volu
me>96204</volume><tradeTime>2020-02-
04T16:44:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.09795</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.180909</price><volu
me>11789</volume><tradeTime>2020-02-
06T16:42:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.1779</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.194706</price><volu
me>54669</volume><tradeTime>2020-02-
07T16:50:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.18445</refPx></row></table3><table4
><row><simpleAvgPx>107.247353</simpleAvgPx><avgPx>107.288093</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>48386
9.300009</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>225500</medianFilledVolume><medianOrde
redVolume>225500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.096329</price><volu
me>169212</volume><tradeTime>2020-02-
10T16:53:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.23135</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.073333</price><volu
me>128487</volume><tradeTime>2020-02-
11T16:40:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.24465</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.175088</price><volu
me>61089</volume><tradeTime>2020-02-
12T16:41:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.24465</refPx></row></table3><table4
><row><simpleAvgPx>107.362544</simpleAvgPx><avgPx>107.181552</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>62165.
299989</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>29000</medianFilledVolume><medianOrdered
Volume>29000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.811667</price><volu
me>128174</volume><tradeTime>2020-02-
24T16:43:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>107.57445</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.45875</price><volu
me>17033</volume><tradeTime>2020-02-
25T16:55:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.5999</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.7558</price><volum
e>52877</volume><tradeTime>2020-02-
27T16:42:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.5173</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.16</price><volume>
17877</volume><tradeTime>2020-02-
28T16:43:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>106.98455</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.392759</price><volu
me>30273</volume><tradeTime>2020-03-
02T16:43:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.3103</refPx></row></table3><table4>
<row><simpleAvgPx>104.382586</simpleAvgPx><avgPx>104.382586</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60541.8
99996</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>29000</medianFilledVolume><medianOrderedV
olume>29000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.076364</price><volu
me>11448</volume><tradeTime>2020-03-
03T16:38:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.0386</refPx></row></table3><table4>
<row><simpleAvgPx>104.388182</simpleAvgPx><avgPx>104.388182</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>22965.3



99996</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>11000</medianFilledVolume><medianOrderedV
olume>11000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table4><row><simpleAvgPx>106.39334</simpleAvgPx><avgPx>106.39334</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>531966.7</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVo
lume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2020-03-10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.346667</price><volu
me>3040</volume><tradeTime>2020-03-
10T16:36:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.262</refPx></row></table3><table4><
row><simpleAvgPx>101.425391</simpleAvgPx><avgPx>101.502319</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>266951.1
00041</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>131500</medianFilledVolume><medianOrdered
Volume>131500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table3><row><startTime>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>
3016</volume><tradeTime>2020-03-
23T16:36:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.84999999999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.9</price><volume>2
2198</volume><tradeTime>2020-03-
25T16:38:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.74515</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>FNMA 8  1/4  
PERP</name><identifier><ID>US3135867527</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>EPNXFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEP 2  1/4  
03/19/25</name><identifier><ID>US713448EQ79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MLSGA 4.3 
07/25/24</name><identifier><ID>GRC4221197B3</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 4.327 
03/19/50</name><identifier><ID>US30231GBG64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 2.992 
03/19/25</name><identifier><ID>US30231GBH48</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 4.227 
03/19/40</name><identifier><ID>US30231GBF81</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANFP 0  7/8  
09/22/21</name><identifier><ID>FR0012969020</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>QIIKQD Float 
09/30/22</name><identifier><ID>XS2059659123</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP Float 
PERP</name><identifier><ID>FR0008131403</ID><IDType>ISIN</IDType></identifier><classificatio



n><ID>DBVXPX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN Float 
05/17/24</name><identifier><ID>XS1820752308</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUGB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UBS 2.95 
09/24/20</name><identifier><ID>USG91703AA90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>C Float 



01/30/25</name><identifier><ID>XS2044953193</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BNP 4  3/8  
09/28/25</name><identifier><ID>US05581LAA70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CTL 7  1/4  
09/15/25</name><identifier><ID>US912920AK17</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NGGLN 0.9 
11/02/20</name><identifier><ID>XS1297646439</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>INTC 3.4 
03/25/25</name><identifier><ID>US458140BP43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 3  3/8  
03/25/27</name><identifier><ID>US191216CR95</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1435000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>INTC 3  3/4  
03/25/27</name><identifier><ID>US458140BQ26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CPRIM 2  3/4  
09/30/20</name><identifier><ID>XS1300465926</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.76</
simpleAvgExecutedPx><totalValue>101760</totalValue></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.187</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.18
7</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.196</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.196</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.989</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>3.989</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2020-03-
03+00:00</tradeDate><table4><row><simpleAvgPx>101.395</simpleAvgPx><avgPx>101.395</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>608370</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume>
<medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.5735</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.5735</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-16+00:00</tradeDate><table3><row><startTime>2020-03-
16T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
100240</volume><tradeTime>2020-03-
16T11:34:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.84895</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>9.625</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>9.625</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MAERS
K 3  7/8  
09/28/25</name><identifier><ID>USK0479SAE83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALCYB 10 
10/18/20</name><identifier><ID>FR0010945725</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-
01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>35.8</price><volume>53
7</volume><tradeTime>2020-01-
22T09:44:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.592</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.592</me



dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>13</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>35.85</price><volume>2
8</volume><tradeTime>2020-01-
23T16:40:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.569</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.569</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.22</price><volume>1
4</volume><tradeTime>2020-02-
10T12:47:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.267</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.267</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>35.1</price><volume>41
</volume><tradeTime>2020-02-
17T16:15:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>36.95</price><volume>1
6</volume><tradeTime>2020-02-
26T15:05:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMO 4.133 
03/25/25</name><identifier><ID>US883556CF73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PG 2.8 
03/25/27</name><identifier><ID>US742718FG98</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>230000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PG 2.45 
03/25/25</name><identifier><ID>US742718FF16</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWED 0  3/4  
03/30/22</name><identifier><ID>XS2148047272</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HPE 4.9 
10/15/25</name><identifier><ID>USU42832AH59</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANFP 1  1/2  
04/01/30</name><identifier><ID>FR0013505112</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAC 3.648 
03/31/29</name><identifier><ID>XS2148370211</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANFP 1 
04/01/25</name><identifier><ID>FR0013505104</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CCE 1  3/4  
03/27/26</name><identifier><ID>XS2134245138</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 1  1/2  
04/01/30</name><identifier><ID>XS2148390755</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DGELN 2  1/2  
03/27/32</name><identifier><ID>XS2147889690</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LOW 4  1/2  
04/15/30</name><identifier><ID>US548661DU82</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MA 3.3 
03/26/27</name><identifier><ID>US57636QAR56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CPCHEM 5  1/8  
04/01/25</name><identifier><ID>USU16708AN64</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CBB 7  1/4  
06/15/23</name><identifier><ID>US171870AK44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3  3/8  
03/27/25</name><identifier><ID>XS2149207354</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>820000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LLOYDS 3  1/2  
04/01/26</name><identifier><ID>XS2148623106</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PFE 2  5/8  
04/01/30</name><identifier><ID>US717081EW90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>432500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CAFP 2  5/8  
12/15/27</name><identifier><ID>FR0013505260</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>PHIANA 1  3/8  
03/30/25</name><identifier><ID>XS2149368529</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BERTEL 2 
04/01/28</name><identifier><ID>XS2149280948</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DHR 2  1/2  
03/30/30</name><identifier><ID>XS2147995372</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HEIANA 2  1/4  
03/30/30</name><identifier><ID>XS2147977636</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HEIANA 1  5/8  
03/30/25</name><identifier><ID>XS2147977479</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DHR 2.1 
09/30/26</name><identifier><ID>XS2147995299</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>REALIM 4 
03/05/25</name><identifier><ID>DE000A28TW90</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-



25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCD 3.3 
07/01/25</name><identifier><ID>US58013MFN92</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MMM 2.65 
04/15/25</name><identifier><ID>US88579YBM21</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC 4.95 
03/31/30</name><identifier><ID>US404280CF48</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MCD 3.6 
07/01/30</name><identifier><ID>US58013MFQ24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NKE 2.85 
03/27/30</name><identifier><ID>US654106AK94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NKE 3  3/8  
03/27/50</name><identifier><ID>US654106AM50</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>MCD 3  1/2  
07/01/27</name><identifier><ID>US58013MFP41</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NKE 2.4 
03/27/25</name><identifier><ID>US654106AH65</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>TIF 4.9 
10/01/44</name><identifier><ID>US886546AD24</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RBS 2  3/4  
04/02/25</name><identifier><ID>XS2150006646</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CSX 3.8 
04/15/50</name><identifier><ID>US126408HS51</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIFP 1  3/8  
04/02/30</name><identifier><ID>FR0013505567</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 3  1/4  



04/02/26</name><identifier><ID>CH0537261858</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADPFP 2  3/4  
04/02/30</name><identifier><ID>FR0013505633</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGOFP 1  3/4  
04/03/23</name><identifier><ID>XS2150053721</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEVFP 1  1/4  
04/02/27</name><identifier><ID>FR0013505542</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AIFP 1 
04/02/25</name><identifier><ID>FR0013505559</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADNA 1  3/4  
04/02/27</name><identifier><ID>XS2150015555</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 3.622 
04/01/31</name><identifier><ID>US6174468P76</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRKHEC 4  1/4  
10/15/50</name><identifier><ID>USU0740LAL90</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ADPFP 2  1/8  
10/02/26</name><identifier><ID>FR0013505625</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.228</price><volume
>200456</volume><tradeTime>2020-03-
27T16:21:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.075287</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>BACR 3  3/8  
04/02/25</name><identifier><ID>XS2150054026</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EDF 3  5/8  
10/13/25</name><identifier><ID>USF2893TAS53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-15+00:00</tradeDate><table3><row><startTime>2020-
01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.5</price><volume>3
22500</volume><tradeTime>2020-01-
15T15:33:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.89525</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.681</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.681</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi



meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROLLS 2  3/8  
10/14/20</name><identifier><ID>USG76237AA70</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SGOFP 2  3/8  
10/04/27</name><identifier><ID>XS2150054372</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.645</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.645</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CV
S 4  1/8  
04/01/40</name><identifier><ID>US126650DK33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3  1/2  
04/01/25</name><identifier><ID>US38141GXJ83</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>485000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TCELLT 5  3/4  
10/15/25</name><identifier><ID>XS1298711729</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AFG 5  1/4  
04/02/30</name><identifier><ID>US025932AP92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BFCM 2  3/4  
10/15/20</name><identifier><ID>US06675GAF28</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EDF 2.35 
10/13/20</name><identifier><ID>USF2893TAN66</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEP 2.15 
10/14/20</name><identifier><ID>US713448DC92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.21</price><volume>
35073</volume><tradeTime>2020-01-
03T13:47:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2627</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.597</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.597</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.1</price><volume>5
005</volume><tradeTime>2020-02-
07T16:08:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2911</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.593</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.593</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>75</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>75</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ROSESW 2  3/4  
03/31/25</name><identifier><ID>CH0536893594</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCXXXX</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
VIAC 4.95 
01/15/31</name><identifier><ID>US92556HAB33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>KINBB 2.7 
01/30/22</name><identifier><ID>BE6275490751</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CTL 5  5/8  
04/01/25</name><identifier><ID>US156700AZ93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VW 3 
04/06/25</name><identifier><ID>XS2152062209</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TMO 1  3/4  
04/15/27</name><identifier><ID>XS2010032022</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TMO 2  3/8  
04/15/32</name><identifier><ID>XS2010032451</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABIBB 3.7 
04/02/40</name><identifier><ID>BE6320936287</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABIBB 2  7/8  
04/02/32</name><identifier><ID>BE6320935271</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AALLN 5  5/8  
04/01/30</name><identifier><ID>USG0446NAR55</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AALLN 5  3/8  
04/01/25</name><identifier><ID>USG0446NAQ72</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ORCL 2.95 
04/01/30</name><identifier><ID>US68389XBV64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ORCL 2  1/2  
04/01/25</name><identifier><ID>US68389XBT19</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>517500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ORCL 2.8 
04/01/27</name><identifier><ID>US68389XBU81</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BATSLN 4.7 
04/02/27</name><identifier><ID>US05526DBP96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EDF 5  1/4  
10/13/55</name><identifier><ID>USF2893TAR70</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHP 5  5/8  
10/22/79</name><identifier><ID>XS1309436910</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHP 4  3/4  
04/22/76</name><identifier><ID>XS1309436753</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>425000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BHP 6  1/4  
10/19/75</name><identifier><ID>USQ12441AA19</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GFKLDE 8  1/2  
11/01/22</name><identifier><ID>XS1308300059</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ORAFP 1  5/8  
04/07/32</name><identifier><ID>FR0013506300</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
10/18/20</name><identifier><ID>IT0004966229</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
100460</volume><tradeTime>2020-01-
02T16:36:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>100.546799</refPx></row></table3><table
4><row><simpleAvgPx>100.4555</simpleAvgPx><avgPx>100.4585</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>120550.2<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>60000</medianFilledVolume><medianOrderedVolume>6
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.451</price><volume
>2009</volume><tradeTime>2020-01-
03T16:38:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.5355</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
16073</volume><tradeTime>2020-01-
06T16:35:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.545197</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
42193</volume><tradeTime>2020-01-
08T16:36:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.519798</refPx></row></table3><table
4><row><simpleAvgPx>100.474478</simpleAvgPx><avgPx>100.475136</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>8841
8.11999000001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>44000</medianFilledVolume><median
OrderedVolume>44000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.501</price><volume
>30150</volume><tradeTime>2020-01-
09T16:51:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.526299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
64294</volume><tradeTime>2020-01-



10T16:36:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.508499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
20098</volume><tradeTime>2020-01-
13T16:42:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.499001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
2009</volume><tradeTime>2020-01-
14T16:35:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.525818</refPx></row></table3><table
4><row><simpleAvgPx>100.4585</simpleAvgPx><avgPx>100.457059</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>102466.
2</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>51000</medianFilledVolume><medianOrderedVolum
e>51000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
10046</volume><tradeTime>2020-01-
15T16:40:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.525299</refPx></row></table3><table
4><row><simpleAvgPx>100.456</simpleAvgPx><avgPx>100.455636</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>22100.24
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>11000</medianFilledVolume><medianOrderedVolume
>11000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
50230</volume><tradeTime>2020-01-
16T16:43:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.537697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.451</price><volume
>76342</volume><tradeTime>2020-01-
17T16:37:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.528</refPx></row></table3><table4><



row><simpleAvgPx>100.4555</simpleAvgPx><avgPx>100.454571</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>126572.76<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>63000</medianFilledVolume><medianOrderedVolume>6
3000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.455889</price><volu
me>18082</volume><tradeTime>2020-01-
20T16:34:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.531601</refPx></row></table3><table
4><row><simpleAvgPx>100.457944</simpleAvgPx><avgPx>100.459373</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1185
42.060002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>59000</medianFilledVolume><medianOrder
edVolume>59000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
100460</volume><tradeTime>2020-01-
21T16:36:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.533699</refPx></row></table3><table
4><row><simpleAvgPx>100.480303</simpleAvgPx><avgPx>100.517025</avgPx><highPx>100.53</h
ighPx><lowPx>100.450909</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><
numExecTrades>3</numExecTrades><totalValue>1216256.00001</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>110000</medianFilledVolume><medianOrderedVolume>110000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>2
0080</volume><tradeTime>2020-01-
23T16:53:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.525002</refPx></row></table3><table
4><row><simpleAvgPx>100.417333</simpleAvgPx><avgPx>100.445101</avgPx><highPx>100.45</h
ighPx><lowPx>100.4</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>893961.4</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>70
000</medianFilledVolume><medianOrderedVolume>70000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.405429</price><volu
me>28113</volume><tradeTime>2020-01-
24T16:39:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.487999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.416</price><volume
>52216</volume><tradeTime>2020-01-
27T16:34:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.473198</refPx></row></table3><table
4><row><simpleAvgPx>100.408</simpleAvgPx><avgPx>100.405474</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>152616.3
2</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>76000</medianFilledVolume><medianOrderedVolum
e>76000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.416</price><volume
>28116</volume><tradeTime>2020-01-
28T16:37:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.486504</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.408</price><volume
>40163</volume><tradeTime>2020-01-
29T16:46:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.529503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.407</price><volume
>36146</volume><tradeTime>2020-01-
30T16:34:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.524101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
2008</volume><tradeTime>2020-01-
31T17:00:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.566597</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
2008</volume><tradeTime>2020-02-
04T16:39:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.644203</refPx></row></table3><table



4><row><simpleAvgPx>100.41</simpleAvgPx><avgPx>100.41</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>16065.6</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>8000</medianFilledVolume><medianOrderedVolume>8000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
50205</volume><tradeTime>2020-02-
05T16:55:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.617798</refPx></row></table3><table
4><row><simpleAvgPx>100.41</simpleAvgPx><avgPx>100.41</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>62254.2</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>31000</medianFilledVolume><medianOrderedVolume>3100
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.405687</price><volu
me>192778</volume><tradeTime>2020-02-
06T16:41:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.606102</refPx></row></table3><table
4><row><simpleAvgPx>100.407844</simpleAvgPx><avgPx>100.406714</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2530
24.92</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>126000</medianFilledVolume><medianOrderedV
olume>126000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
6024</volume><tradeTime>2020-02-
07T16:47:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.627296</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
130533</volume><tradeTime>2020-02-
10T16:53:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.674461</refPx></row></table3><table
4><row><simpleAvgPx>100.411</simpleAvgPx><avgPx>100.410116</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>138565.9
6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>69000</medianFilledVolume><medianOrderedVolum
e>69000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-



11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
30123</volume><tradeTime>2020-02-
11T16:40:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.694199</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
52213</volume><tradeTime>2020-02-
12T16:41:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.681999</refPx></row></table3><table
4><row><simpleAvgPx>100.41</simpleAvgPx><avgPx>100.41</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>152623.2</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>76000</medianFilledVolume><medianOrderedVolume>7600
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.401</price><volume
>2008</volume><tradeTime>2020-02-
13T16:41:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.677299</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.405</price><volume
>100405</volume><tradeTime>2020-02-
14T16:41:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.481903</refPx></row></table3><table
4><row><simpleAvgPx>100.42875</simpleAvgPx><avgPx>100.443582</avgPx><highPx>100.45</hig
hPx><lowPx>100.405</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numE
xecTrades>4</numExecTrades><totalValue>942160.8</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10
0000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>
18073</volume><tradeTime>2020-02-
17T16:36:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.500397</refPx></row></table3><table
4><row><simpleAvgPx>100.4075</simpleAvgPx><avgPx>100.405763</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>118478.
8</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>59000</medianFilledVolume><medianOrderedVolum
e>59000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.398</price><volume
>14055</volume><tradeTime>2020-02-
24T16:40:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.643135</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>2
0080</volume><tradeTime>2020-02-
25T16:42:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6436</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.503</price><volume
>146734</volume><tradeTime>2020-03-
03T16:39:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.687698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>PFE 5.2 
08/12/20</name><identifier><ID>US717081DR15</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>8
144</volume><tradeTime>2020-01-
02T14:39:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9832</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.822</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.822</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>61</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>61</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>DAIGR 2  5/8  
04/07/25</name><identifier><ID>DE000A289RN6</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
FREGR 1  5/8  



10/08/27</name><identifier><ID>XS2152329053</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>C 2.65 
10/26/20</name><identifier><ID>US172967KB60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ASSGEN 5  1/2  
10/27/47</name><identifier><ID>XS1311440082</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-
03-
05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>120.505</price><volume
>361515</volume><tradeTime>2020-03-
05T13:48:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>121.619</refPx></row></table3><table4><
row><simpleAvgPx>120.3775</simpleAvgPx><avgPx>120.3775</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>722265</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>1.026</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>1.026</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>QIBKQD 
2.754 
10/27/20</name><identifier><ID>XS1310192031</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SHAWLN 8  1/2  
10/28/25</name><identifier><ID>XS1303933573</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFJGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GOTVER 6 
10/30/45</name><identifier><ID>DE000A168478</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WPG 3.85 
04/01/20</name><identifier><ID>US939648AB79</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 2  7/8  
10/27/25</name><identifier><ID>US191216BS87</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KO 1  7/8  
10/27/20</name><identifier><ID>US191216BT60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JPM Float 



10/29/20</name><identifier><ID>US46625HNY26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
RY 2.35 
10/30/20</name><identifier><ID>US78012KJA60</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BJAUTO 1.9 
11/02/20</name><identifier><ID>XS1308332508</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BA 1.65 
10/30/20</name><identifier><ID>US097023BM69</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HYNMTR 3 
10/30/20</name><identifier><ID>US44891CAD56</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>USINSW 6  1/4  
03/31/22</name><identifier><ID>XS0493478555</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHGDNU 4 
11/05/25</name><identifier><ID>XS1308339420</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCL 1  7/8  
11/07/22</name><identifier><ID>XS1317305198</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HUMNIS 5  3/4  
10/22/25</name><identifier><ID>FR0012990661</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GT 5  1/8  
11/15/23</name><identifier><ID>US382550BE09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>37000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>44500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
TMUS 6  1/2  
01/15/26</name><identifier><ID>US87264AAP03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ROSW 3 
11/10/25</name><identifier><ID>USU75000BJ45</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MKC 3  1/4  



11/15/25</name><identifier><ID>US579780AK39</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>CSTM 5  3/4  
05/15/24</name><identifier><ID>USN22038AA63</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 2  5/8  
11/11/25</name><identifier><ID>XS1319647068</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.695</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.695</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>RLMI 6  1/8  
11/13/28</name><identifier><ID>XS1319738537</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RENAUL 1  3/8  
11/17/20</name><identifier><ID>FR0013053055</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.303</price><volume
>1823454</volume><tradeTime>2020-01-
07T15:21:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.30335</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1800000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>4.411</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.411</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-



08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.315</price><volume
>1013150</volume><tradeTime>2020-01-
08T10:12:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3046</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>80</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>80</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.24</price><volume>
506200</volume><tradeTime>2020-01-
09T16:36:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.28785</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.008</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.008</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>HAL 3.8 
11/15/25</name><identifier><ID>US406216BG59</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SRENVX 5  3/4  
08/15/50</name><identifier><ID>XS1261170515</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HAL 5 
11/15/45</name><identifier><ID>US406216BK61</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IBESM 0 
11/11/22</name><identifier><ID>XS1321004118</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table4><row><simpleAvgPx>122.555</simpleAvgPx><avgPx>122.555</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad



es><totalValue>6127750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolu
me><medianOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.3095</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.3095</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>40.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>131.915</price><volume
>395745</volume><tradeTime>2020-02-
17T13:57:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>130.6768</refPx></row></table3><table4>
<row><simpleAvgPx>131.9</simpleAvgPx><avgPx>131.9</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>791400</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AWLN 3.666 
07/30/24</name><identifier><ID>XS0151950887</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAVGFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CVX 2.419 
11/17/20</name><identifier><ID>US166764AY62</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>MAT 5.45 
11/01/41</name><identifier><ID>US577081AW27</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AZN 3  3/8  
11/16/25</name><identifier><ID>US046353AL27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>138000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AZN 2  3/8  
11/16/20</name><identifier><ID>US046353AK44</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 3 
11/27/21</name><identifier><ID>IT0005068116</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.58</price><volume>
30174</volume><tradeTime>2020-01-
07T16:37:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.013298</refPx></row></table3><table
4><row><simpleAvgPx>100.5815</simpleAvgPx><avgPx>100.581448</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>58337.2
4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>29000</medianFilledVolume><medianOrderedVolum
e>29000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.672</price><volume
>10067</volume><tradeTime>2020-01-
08T16:36:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.013603</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>6
030</volume><tradeTime>2020-01-
09T16:51:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9842</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.501804</price><volu
me>92461</volume><tradeTime>2020-01-
10T16:36:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9813</refPx></row></table3><table4>
<row><simpleAvgPx>100.850902</simpleAvgPx><avgPx>100.55766</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>100557.6
59956</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedV
olume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.509167</price><volu
me>36183</volume><tradeTime>2020-01-
13T16:42:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9571</refPx></row></table3><table4>
<row><simpleAvgPx>100.509583</simpleAvgPx><avgPx>100.509375</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>48244.5
00012</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>24000</medianFilledVolume><medianOrderedV
olume>24000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.525</price><volume
>2010</volume><tradeTime>2020-01-
15T16:41:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.991898</refPx></row></table3><table
4><row><simpleAvgPx>100.678615</simpleAvgPx><avgPx>100.810286</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2822
6.880008</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>14000</medianFilledVolume><medianOrder
edVolume>14000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.561</price><volume
>14078</volume><tradeTime>2020-01-
17T16:37:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.0252</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.50907</price><volu
me>86437</volume><tradeTime>2020-01-
20T16:34:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.058502</refPx></row></table3><table
4><row><simpleAvgPx>100.499535</simpleAvgPx><avgPx>100.507826</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9246
7.20002800001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>46000</medianFilledVolume><median
OrderedVolume>46000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.53</price><volume>
92487</volume><tradeTime>2020-01-
22T16:35:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.0784</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.59</price><volume>
34200</volume><tradeTime>2020-01-
23T16:53:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.059898</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.802</price><volume
>20160</volume><tradeTime>2020-01-
24T16:39:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.111702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.723</price><volume
>24173</volume><tradeTime>2020-01-
28T16:37:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.275398</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.752</price><volume
>4030</volume><tradeTime>2020-01-



29T16:46:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.274002</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>
100810</volume><tradeTime>2020-01-
30T16:34:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.315102</refPx></row></table3><table
4><row><simpleAvgPx>101.005</simpleAvgPx><avgPx>100.875</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>121050</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>60000</medianFilledVolume><medianOrderedVolume>6000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.054</price><volume
>6063</volume><tradeTime>2020-01-
31T17:00:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.360001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.119448</price><volu
me>117298</volume><tradeTime>2020-02-
03T16:34:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.578697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.249</price><volume
>48599</volume><tradeTime>2020-02-
04T16:39:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.566002</refPx></row></table3><table
4><row><simpleAvgPx>101.1995</simpleAvgPx><avgPx>101.157333</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>655499.
52</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>324000</medianFilledVolume><medianOrderedVolu
me>324000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.99</price><volume>
12118</volume><tradeTime>2020-02-
06T16:41:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.521599</refPx></row></table3><table



6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.046667</price><volu
me>60628</volume><tradeTime>2020-02-
07T16:47:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.570503</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.13</price><volume>
78881</volume><tradeTime>2020-02-
10T16:53:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.649399</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.094</price><volume
>101094</volume><tradeTime>2020-02-
11T16:40:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.681602</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.08</price><volume>
101080</volume><tradeTime>2020-02-
14T16:41:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.597397</refPx></row></table3><table
4><row><simpleAvgPx>101.101333</simpleAvgPx><avgPx>101.077723</avgPx><highPx>101.15</h
ighPx><lowPx>101.074</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><num
ExecTrades>3</numExecTrades><totalValue>204177</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10
0000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.21</price><volume>
151815</volume><tradeTime>2020-02-
17T16:36:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.644096</refPx></row></table3><table
4><row><simpleAvgPx>101.2115</simpleAvgPx><avgPx>101.21203</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>469623.8
2</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>232000</medianFilledVolume><medianOrderedVolu
me>232000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>



<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>505
00</volume><tradeTime>2020-02-
19T16:38:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.755341</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.313</price><volume
>50656</volume><tradeTime>2020-02-
21T16:37:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.751297</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.89</price><volume>
2017</volume><tradeTime>2020-03-
09T16:47:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.215698</refPx></row></table3><table
4><row><simpleAvgPx>100.9995</simpleAvgPx><avgPx>100.9995</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4039.98</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>2000</medianFilledVolume><medianOrderedVolume>200
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>
2016</volume><tradeTime>2020-03-
10T16:36:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.022301</refPx></row></table3><table
4><row><simpleAvgPx>100.965</simpleAvgPx><avgPx>100.965</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4038.6</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>2000</medianFilledVolume><medianOrderedVolume>2000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.86</price><volume>
2017</volume><tradeTime>2020-03-
11T16:53:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.845299</refPx></row></table3><table
4><row><simpleAvgPx>100.853333</simpleAvgPx><avgPx>100.851667</avgPx><highPx>100.86</h
ighPx><lowPx>100.85</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>12102.2</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20



00</medianFilledVolume><medianOrderedVolume>2000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>PEP 1  1/4  
PERP</name><identifier><ID>CH0008941319</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVNXB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AXIATA 3.466 
11/19/20</name><identifier><ID>XS1316202255</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HRINTH 3  3/4  
11/19/20</name><identifier><ID>XS1317967146</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UPS 1  5/8  
11/15/25</name><identifier><ID>XS1323463726</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
05/14/22</name><identifier><ID>IT0005114365</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-
03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.72</price><volume>1
954</volume><tradeTime>2020-03-
09T16:47:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.59676399999999</refPx></row></table
3><table4><row><simpleAvgPx>97.23</simpleAvgPx><avgPx>97.23</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3889.2</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>2000</medianFilledVolume><medianOrderedVolume>200
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta



ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ALLY 5  
3/4  
11/20/25</name><identifier><ID>US02005NBF69</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NOVNVX 3 
11/20/25</name><identifier><ID>US66989HAJ77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>240000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SKFP 2  3/8  
11/25/22</name><identifier><ID>FR0013059417</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-06+00:00</tradeDate><table3><row><startTime>2020-
02-
06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.95</price><volume>
423800</volume><tradeTime>2020-02-
06T14:16:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.85785</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>7.657</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>7.657</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>91</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>91</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.85</price><volume>
1376050</volume><tradeTime>2020-02-
25T15:53:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.8988</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>



<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table4><row><simpleAvgPx>106.05</simpleAvgPx><avgPx>106.05</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>5302500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolume>
<medianOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.779</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.779</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-
03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>59</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>59</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>MYL 3  1/8  
01/15/23</name><identifier><ID>USU62472AF96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>22000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 1  1/2  
12/08/20</name><identifier><ID>CH0305117886</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>39
400</volume><tradeTime>2020-03-
09T15:34:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>101.002678</refPx></row></table3><table
4><row><simpleAvgPx>98.34999999999999</simpleAvgPx><avgPx>98.34999999999999</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>78680</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>40000</medianFilledVolume><medi
anOrderedVolume>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>0.582</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.582</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>VOD 0 
11/26/20</name><identifier><ID>XS1325649140</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 3.7 
11/24/20</name><identifier><ID>US37045XBD75</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BKNG 2.15 
11/25/22</name><identifier><ID>XS1325825211</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOCGEN 5  5/8  
11/24/45</name><identifier><ID>USF8586CBU56</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MA 1.1 
12/01/22</name><identifier><ID>XS1327027998</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ATOSTR 1  3/4  
06/26/26</name><identifier><ID>XS1327504087</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>IDBI 4  1/4  
11/30/20</name><identifier><ID>XS1325600994</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ALBRK 10  1/2  
11/30/25</name><identifier><ID>XS1301525207</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS 3 
01/23/25</name><identifier><ID>XS1013006090</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHIP 9  3/4  
11/30/20</name><identifier><ID>USP1330HBF03</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARLIUS 1 
12/01/20</name><identifier><ID>DE000A168544</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TOTAL 0  1/2  
12/02/22</name><identifier><ID>XS1327914062</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-02-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>1
640000</volume><tradeTime>2020-02-
05T11:11:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.75825</refPx></row><row><startTime
>2020-02-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.9</price><volume>1
234800</volume><tradeTime>2020-02-



05T11:32:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.8978</refPx></row></table3><table4>
<row><simpleAvgPx>102.713333</simpleAvgPx><avgPx>102.686667</avgPx><highPx>102.9</high
Px><lowPx>102.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>3696720</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1200
000</medianFilledVolume><medianOrderedVolume>1200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.375</price><volume
>819000</volume><tradeTime>2020-02-
07T11:03:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.71535</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>6
04800</volume><tradeTime>2020-02-
25T10:24:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.7157</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>7.283</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>7.283</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>109</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>109</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.875</price><volume
>403500</volume><tradeTime>2020-02-
26T10:47:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.5516</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>6.361</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.361</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>15.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>15.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table4><row><simpleAvgPx>100.09</simpleAvgPx><avgPx>100.088385</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>52045960</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>26000000</medianFilledV
olume><medianOrderedVolume>26000000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExec



Secs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>136</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>136</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.5</price><volume>90
5000</volume><tradeTime>2020-03-
24T12:38:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>91.9776</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><instrumentRtsTables><table2>
<name>BNRGR 1  7/8  
12/02/22</name><identifier><ID>DE000A1Z3XP8</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DWVGFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-05+00:00</tradeDate><table3><row><startTime>2020-
02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.596</price><volume
>251490</volume><tradeTime>2020-02-
05T16:38:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.6177</refPx></row></table3><table4>
<row><simpleAvgPx>100.611</simpleAvgPx><avgPx>100.611</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>503055</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>25000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-



12+00:00</tradeDate><table4><row><simpleAvgPx>98.70999999999999</simpleAvgPx><avgPx>98
.70999999999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>3948400</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000
000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>2
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table4><row><simpleAvgPx>88.005</simpleAvgPx><avgPx>88.005</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>6160350</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3500000</medianFilledVolume>
<medianOrderedVolume>3500000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>SOLBBB 5.869 
PERP</name><identifier><ID>XS1323897725</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SOLBBB 5.118 
PERP</name><identifier><ID>XS1323897485</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106</price><volume>159
000</volume><tradeTime>2020-02-
26T16:00:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.64195</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7</price><volume>12
96100</volume><tradeTime>2020-03-
24T15:20:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.1346</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ILDFP 2  1/8  
12/05/22</name><identifier><ID>FR0013065372</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.57</price><volume>
313710</volume><tradeTime>2020-01-
30T10:03:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>104.29985</refPx></row></table3><table4
><row><simpleAvgPx>104.506667</simpleAvgPx><avgPx>104.47875</avgPx><highPx>104.57</hig
hPx><lowPx>104.43</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>4179150</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>17
00000</medianFilledVolume><medianOrderedVolume>1700000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5620000
000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.552</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>29.333333</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.978</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.978</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GLJG
R 1  3/8  
10/05/20</name><identifier><ID>XS1328242406</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>UCGIM Float 
05/03/25</name><identifier><ID>IT0005087116</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table4><row><simpleAvgPx>100.65</simpleAvgPx><avgPx>100.65</avgPx>
</row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>5032500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolume>
<medianOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.432</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.432</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>37.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.616667</price><volu
me>60370</volume><tradeTime>2020-01-
07T16:38:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.52855</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.575714</price><volu
me>70403</volume><tradeTime>2020-01-
08T16:36:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.5115</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.571818</price><volu
me>110629</volume><tradeTime>2020-01-
09T16:51:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.47535</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>70000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.586</price><volume
>100586</volume><tradeTime>2020-01-
10T16:36:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.5491</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>
70322</volume><tradeTime>2020-01-
14T16:49:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.5192</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table4><row><simpleAvgPx>100.498072</simpleAvgPx><avgPx>100.49366
</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numEx
ecTrades><totalValue>1537553.00018</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>765000</median
FilledVolume><medianOrderedVolume>765000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>3.91</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>3.91</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>5.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-01-
16+00:00</tradeDate><table4><row><simpleAvgPx>100.543283</simpleAvgPx><avgPx>100.52300
8</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>2673912.00058</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1330000</medi
anFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.53</price><volume>
10053</volume><tradeTime>2020-01-
17T16:44:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.51965</refPx></row></table3><table4
><row><simpleAvgPx>100.55883</simpleAvgPx><avgPx>100.507165</avgPx><highPx>100.625</hig
hPx><lowPx>100.455319</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><n
umExecTrades>4</numExecTrades><totalValue>6593270.00085</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-



21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>705000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>1
0050</volume><tradeTime>2020-01-
24T16:48:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.50615</refPx></row></table3><table4
><row><simpleAvgPx>100.4855</simpleAvgPx><avgPx>100.472381</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>210992</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>105000</medianFilledVolume><medianOrderedVolume>
105000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.559091</price><volu
me>110614</volume><tradeTime>2020-01-
27T16:47:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.4834</refPx></row></table3><table4>
<row><simpleAvgPx>100.526853</simpleAvgPx><avgPx>100.513784</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>371901.
00003</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>185000</medianFilledVolume><medianOrdered
Volume>185000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.53</price><volume>
10053</volume><tradeTime>2020-01-
28T16:52:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.46715</refPx></row></table3><table4
><row><simpleAvgPx>100.505167</simpleAvgPx><avgPx>100.481935</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>31149
3.9999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>155000</medianFilledVolume><medianOrdered
Volume>155000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.472667</price><volu
me>150709</volume><tradeTime>2020-01-
31T16:58:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.4691</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
20096</volume><tradeTime>2020-02-
10T16:53:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.4333</refPx></row></table3><table4>
<row><simpleAvgPx>100.463</simpleAvgPx><avgPx>100.448519</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>271211</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>135000</medianFilledVolume><medianOrderedVolume>13
5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>
30132</volume><tradeTime>2020-02-
12T10:29:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.43445</refPx></row><row><startTime
>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.43</price><volume>
100430</volume><tradeTime>2020-02-
12T16:41:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.43585</refPx></row></table3><table4
><row><simpleAvgPx>100.450139</simpleAvgPx><avgPx>100.463514</avgPx><highPx>100.480417
</highPx><lowPx>100.43</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n



umExecTrades>3</numExecTrades><totalValue>371715.00008</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.7
33</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.733</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>310000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.43</price><volume>
70301</volume><tradeTime>2020-02-
17T16:36:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.42585</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.431429</price><volu
me>140604</volume><tradeTime>2020-02-
18T16:37:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.4142</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4375</price><volum
e>80350</volume><tradeTime>2020-02-
19T16:38:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.42475</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.35</price><volume>



110385</volume><tradeTime>2020-02-
24T16:44:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3337</refPx></row></table3><table4>
<row><simpleAvgPx>100.329189</simpleAvgPx><avgPx>100.317917</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>481526.
00008</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>240000</medianFilledVolume><medianOrdered
Volume>240000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table4><row><simpleAvgPx>100.350887</simpleAvgPx><avgPx>100.32662
7</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>832711.00004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>415000</median
FilledVolume><medianOrderedVolume>415000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-02-26+00:00</tradeDate><table3><row><startTime>2020-02-
26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.255</price><volume
>100255</volume><tradeTime>2020-02-
26T11:22:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3312</refPx></row><row><startTime>
2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.337778</price><volu
me>90304</volume><tradeTime>2020-02-
26T16:41:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.2908</refPx></row></table3><table4>
<row><simpleAvgPx>100.280093</simpleAvgPx><avgPx>100.262542</avgPx><highPx>100.337778<
/highPx><lowPx>100.2475</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><
numExecTrades>3</numExecTrades><totalValue>591549.00002</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>100000</medianFilledVolume><medianOrderedVolume>95000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.
043</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.043</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.22</price><volume>
100220</volume><tradeTime>2020-02-
27T16:43:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.2485</refPx></row></table3><table4>
<row><simpleAvgPx>100.171667</simpleAvgPx><avgPx>100.156806</avgPx><highPx>100.22</hig
hPx><lowPx>100.145</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>721129</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20
0000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>10.456</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>10.456</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts



Tables><tradeDate>2020-02-
28+00:00</tradeDate><table4><row><simpleAvgPx>99.903161</simpleAvgPx><avgPx>99.910365</
avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>3836558.000016</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1920000</media
nFilledVolume><medianOrderedVolume>1740000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.851</price><volume>
99851</volume><tradeTime>2020-03-
02T12:11:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1007</refPx></row></table3><table4>
<row><simpleAvgPx>99.91633299999999</simpleAvgPx><avgPx>99.93622000000001</avgPx><hig
hPx>99.954667</highPx><lowPx>99.851</lowPx></row></table4><table6><row><numOrdRfq>6</
numOrdRfq><numExecTrades>3</numExecTrades><totalValue>819476.999996</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>6.791</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.791</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.13</price><volume>
10013</volume><tradeTime>2020-03-
03T16:39:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.1725</refPx></row></table3><table4>
<row><simpleAvgPx>100.085439</simpleAvgPx><avgPx>100.042414</avgPx></row></table4><tabl
e6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>580246.
00004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>290000</medianFilledVolume><medianOrdered
Volume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-04+00:00</tradeDate><table3><row><startTime>2020-03-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.005</price><volume
>180009</volume><tradeTime>2020-03-
04T16:56:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.16045</refPx></row></table3><table4
><row><simpleAvgPx>100.058333</simpleAvgPx><avgPx>100.089615</avgPx><highPx>100.13</hig
hPx><lowPx>100.005</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>780699</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>18
0000</medianFilledVolume><medianOrderedVolume>180000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.78</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.78</medianTimeAcceptToExecSecs><me



anTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table4><row><simpleAvgPx>99.89732100000001</simpleAvgPx><avgPx>99
.897677</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>988987.000017</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>495000</
medianFilledVolume><medianOrderedVolume>495000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.01000000000001</pri
ce><volume>29403</volume><tradeTime>2020-03-
09T10:00:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.91645</refPx></row><row><startTime>
2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.346667</price><volu
me>59008</volume><tradeTime>2020-03-
09T16:47:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.8982</refPx></row></table3><table4><
row><simpleAvgPx>98.18167699999999</simpleAvgPx><avgPx>98.194844</avgPx><highPx>98.346
667</highPx><lowPx>98.01000000000001</lowPx></row></table4><table6><row><numOrdRfq>6
</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>628447.0000220001</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>60000</medianFilledVolume><medianOrderedVolume>100000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>6.452</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.452</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table4><row><simpleAvgPx>98.740989</simpleAvgPx><avgPx>98.762339</
avgPx><highPx>99.2</highPx><lowPx>98.304</lowPx></row></table4><table6><row><numOrdRfq
>6</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1224653.000008</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>220000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.25</price><volume>1
9650</volume><tradeTime>2020-03-
11T16:40:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.76479999999999</refPx></row></table
3><table4><row><simpleAvgPx>98.631575</simpleAvgPx><avgPx>98.88481899999999</avgPx><hi
ghPx>98.919726</highPx><lowPx>98.25</lowPx></row></table4><table6><row><numOrdRfq>4</



numOrdRfq><numExecTrades>3</numExecTrades><totalValue>820744.000019</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>80000</medianFilledVolume><medianOrderedVolume>140000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>8.723000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8
.723000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.11750000000001</pri
ce><volume>39247</volume><tradeTime>2020-03-
12T16:53:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.8796</refPx></row></table3><table4><
row><simpleAvgPx>98.35375000000001</simpleAvgPx><avgPx>98.27500000000001</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>58965</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>30000</medianFilledVolume><medianOr
deredVolume>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.43000000000001</pri
ce><volume>9743</volume><tradeTime>2020-03-
13T16:45:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.38955</refPx></row></table3><table4>
<row><simpleAvgPx>97.49829099999999</simpleAvgPx><avgPx>97.564875</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>7
80519.000012</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><median
OrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.83</price><volume>9
683</volume><tradeTime>2020-03-
16T16:36:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.97185</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.235</price><volume>
18847</volume><tradeTime>2020-03-
18T16:40:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad



ingMode><tradingPlatform>1</tradingPlatform><refPx>94.70175</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>60000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.59</price><volume>9
559</volume><tradeTime>2020-03-
24T16:33:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.4854</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>55000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table3><row><startTime>2020-03-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.09999999999999</pri
ce><volume>48050</volume><tradeTime>2020-03-
25T16:38:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>95.9007</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table4><row><simpleAvgPx>96.14487200000001</simpleAvgPx><avgPx>96
.140562</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>855651.000001</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>445000</
medianFilledVolume><medianOrderedVolume>390000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.962727</price><volu
me>105558</volume><tradeTime>2020-03-
27T16:43:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>96.3922</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>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>90000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>OMVAV 6  1/4  
PERP</name><identifier><ID>XS1294343337</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra



deDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>505000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.209</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>8.209</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>ROP 3 
12/15/20</name><identifier><ID>US776743AA47</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNPFP 4  1/2  
06/10/47</name><identifier><ID>FR0013066388</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table4><row><simpleAvgPx>121.75</simpleAvgPx><avgPx>121.75</avgPx>
</row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>9009500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3700000</medianFilledVolume>
<medianOrderedVolume>3700000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.4435</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.4435</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>10.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat



e>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OMVAV 5  1/4  
PERP</name><identifier><ID>XS1294342792</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tra
deDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.3</price><volume>1
083000</volume><tradeTime>2020-02-
27T14:04:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>108.27815</refPx></row></table3><table4
><row><simpleAvgPx>108.3375</simpleAvgPx><avgPx>108.3375</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2166750</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>
1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>1.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.5</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>27.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 1  3/4  
12/09/20</name><identifier><ID>XS1330975035</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HAVFP 1  7/8  
12/08/20</name><identifier><ID>FR0013066669</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.591</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.591</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-02-28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.96</price><volume>
1009600</volume><tradeTime>2020-02-
28T10:57:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.03915</refPx></row></table3><table4
><row><simpleAvgPx>100.95</simpleAvgPx><avgPx>100.95</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2019000</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.6015</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.6015</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.0005</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>21.0005</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>3
02400</volume><tradeTime>2020-03-
02T14:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.0409</refPx></row></table3><table4>
<row><simpleAvgPx>100.85</simpleAvgPx><avgPx>100.85</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>605100</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</



medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.746</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.746<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>196</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>196</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.119</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.119</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>56</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>56</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2020-03-
13+00:00</tradeDate><table4><row><simpleAvgPx>100.575</simpleAvgPx><avgPx>100.575</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>10057500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolu
me><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.337</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.337</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
20-03-20+00:00</tradeDate><table3><row><startTime>2020-03-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.40000000000001</pri
ce><volume>1279200</volume><tradeTime>2020-03-
20T14:12:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.5166</refPx></row></table3><table4><
row><simpleAvgPx>98.2</simpleAvgPx><avgPx>98.2</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2553200</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>1300000</medianFilledVolume><medianOrderedVolume>1300000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.518</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.51
8</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>79</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>79</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.09999999999999</pri
ce><volume>297300</volume><tradeTime>2020-03-
24T13:56:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.6464</refPx></row></table3><table4><
row><simpleAvgPx>99</simpleAvgPx><avgPx>98.95</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1187400</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.4385</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.4385
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs></row></table9></



tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BABA 3.6 
11/28/24</name><identifier><ID>US01609WAQ50</ID><IDType>ISIN</IDType></identifier><classif
ication><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table3><row><startTime>2020-03-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.5</price><volume>10
72500</volume><tradeTime>2020-03-
20T16:19:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.0556</refPx></row></table3><table6>
<row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.601</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.601</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>SCOR 3 
06/08/46</name><identifier><ID>FR0013067196</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KYGID 3.2 
04/09/23</name><identifier><ID>USG52414AA01</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SWPORT 6  3/4  
12/15/21</name><identifier><ID>XS1331156684</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>9800
0</volume><tradeTime>2020-01-
10T10:24:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.373703</refPx></row></table3><table
4><row><simpleAvgPx>99.56</simpleAvgPx><avgPx>100.476923</avgPx><highPx>101.8</highPx><
lowPx>98</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>
5</numExecTrades><totalValue>1306200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</me
dianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7396</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.582</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>25.4</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.5</price><volume>19
5000</volume><tradeTime>2020-03-
03T14:53:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.9543</refPx></row></table3><table4>
<row><simpleAvgPx>98.25</simpleAvgPx><avgPx>98.25</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>393000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.2985</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.2985
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>64.667</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BABA 3  
1/8  
11/28/21</name><identifier><ID>US01609WAP77</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MD 5  1/4  
12/01/23</name><identifier><ID>USU8357XAA47</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables



><instrumentRtsTables><table2><name>M 3.45 
01/15/21</name><identifier><ID>US55616XAN75</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KEYS 4.55 
10/30/24</name><identifier><ID>US49338LAB99</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NASNO 7  1/4  
11/11/21</name><identifier><ID>NO0010753437</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GT 3  3/4  
12/15/23</name><identifier><ID>XS1333193875</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.362</price><volume
>304086</volume><tradeTime>2020-01-
20T12:11:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.6573</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.723</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.723</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>180000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo



QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.09</price><volume>
101090</volume><tradeTime>2020-02-
24T10:07:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.3381</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>2.243</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.243</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>V 2.8 
12/14/22</name><identifier><ID>US92826CAC64</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CHCONS 0 
01/05/23</name><identifier><ID>XS1333468301</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table4><row><simpleAvgPx>111.7</simpleAvgPx><avgPx>111.7</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>15638000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7000000</medianFilledVolume><
medianOrderedVolume>7000000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>202
0-02-21+00:00</tradeDate><table3><row><startTime>2020-02-
21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.975</price><volume
>677850</volume><tradeTime>2020-02-
21T14:04:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>112.999802</refPx></row></table3><table
4><row><simpleAvgPx>112.965</simpleAvgPx><avgPx>112.9625</avgPx><highPx>112.985</highPx
><lowPx>112.945</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>4</numExecTrades><totalValue>1807400</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000
00</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>DVN 5.85 
12/15/25</name><identifier><ID>US25179MAV54</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BASILE 2  3/4  
12/23/22</name><identifier><ID>CH0305398148</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFNDB</ID><IDType>CFI</IDType></classification><currency>CHF</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-



10+00:00</tradeDate><table4><row><simpleAvgPx>101.75</simpleAvgPx><avgPx>101.75</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>20350</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</medianFilledVolume><me
dianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>5</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>5</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>RBS Float 
03/23/20</name><identifier><ID>NL0009294057</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.025</price><volume
>1268317</volume><tradeTime>2020-01-
17T16:31:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.067497</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>6198.428</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>6198.428</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>ISPIM Float 
06/30/22</name><identifier><ID>IT0005118838</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DBVOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.2</price><volume>5
1100</volume><tradeTime>2020-01-
02T16:36:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.26275</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>27000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table3><row><startTime>2020-01-
03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.345</price><volume
>133048</volume><tradeTime>2020-01-
03T11:24:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1933</refPx></row><row><startTime>
2020-01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.33</price><volume>
5116</volume><tradeTime>2020-01-
03T16:38:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.2363</refPx></row></table3><table4>
<row><simpleAvgPx>102.3375</simpleAvgPx><avgPx>102.344444</avgPx></row></table4><table6



><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>138165</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>67500</medianFilledVolume><medianOrderedVolume>67
500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.297</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.297</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.370784</price><volu
me>156627</volume><tradeTime>2020-01-
07T16:38:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.30455</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3</price><volume>2
2506</volume><tradeTime>2020-01-
08T16:36:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.27325</refPx></row></table3><table4
><row><simpleAvgPx>102.36</simpleAvgPx><avgPx>102.31</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>24554.4</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>12000</medianFilledVolume><medianOrderedVolume>12000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.33</price><volume>
20466</volume><tradeTime>2020-01-
09T16:51:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.31635</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.368571</price><volu
me>28663</volume><tradeTime>2020-01-
10T16:36:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3763</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3444</price><volum
e>51172</volume><tradeTime>2020-01-
13T16:42:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.30965</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.396</price><volume
>51198</volume><tradeTime>2020-01-
14T16:35:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.31455</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>26500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.374242</price><volu
me>67566</volume><tradeTime>2020-01-
15T16:41:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.30055</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>158000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.31</price><volume>
61386</volume><tradeTime>2020-01-
17T16:37:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.32385</refPx></row></table3><table4
><row><simpleAvgPx>102.323333</simpleAvgPx><avgPx>102.280287</avgPx><highPx>102.4</hig
hPx><lowPx>102.26</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>285362</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600
00</medianFilledVolume><medianOrderedVolume>60000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.399</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.399</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-01-
20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.27</price><volume>
51135</volume><tradeTime>2020-01-
20T12:39:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.35395</refPx></row><row><startTime
>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.388462</price><volu
me>159725</volume><tradeTime>2020-01-



20T16:34:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3534</refPx></row></table3><table4>
<row><simpleAvgPx>102.329231</simpleAvgPx><avgPx>102.359709</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>210860.
99994</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>103000</medianFilledVolume><medianOrdered
Volume>103000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>3.133</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.133</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.324938</price><volu
me>82883</volume><tradeTime>2020-01-
21T16:36:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3306</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.27</price><volume>
10227</volume><tradeTime>2020-01-
22T16:35:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.1264</refPx></row></table3><table4>
<row><simpleAvgPx>102.334704</simpleAvgPx><avgPx>102.392179</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>183282.
000027</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>89500</medianFilledVolume><medianOrdered
Volume>89500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.370233</price><volu
me>176076</volume><tradeTime>2020-01-
23T16:53:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.0454</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.43</price><volume>
78871</volume><tradeTime>2020-01-
24T16:39:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.41245</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.479048</price><volu



me>107602</volume><tradeTime>2020-01-
27T16:34:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.23925</refPx></row></table3><table4
><row><simpleAvgPx>102.518016</simpleAvgPx><avgPx>102.556713</avgPx><highPx>102.575</h
ighPx><lowPx>102.479048</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><
numExecTrades>3</numExecTrades><totalValue>733280.49998</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>105000</medianFilledVolume><medianOrderedVolume>105000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
5.186</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.186</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2020-01-28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.46</price><volume>
30738</volume><tradeTime>2020-01-
28T16:37:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.2596</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table4><row><simpleAvgPx>102.420833</simpleAvgPx><avgPx>102.48854
5</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>281843.50008</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>137500</median
FilledVolume><medianOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>2.652</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>2.652</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.488827</price><volu
me>166031</volume><tradeTime>2020-01-
30T16:34:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.30615</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.492143</price><volu
me>71744</volume><tradeTime>2020-01-
31T17:00:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.368</refPx></row></table3><table4><
row><simpleAvgPx>102.521071</simpleAvgPx><avgPx>102.507368</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>97382.00
003</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>47500</medianFilledVolume><medianOrderedVolu
me>47500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.531786</price><volu
me>28708</volume><tradeTime>2020-02-
03T16:34:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.28045</refPx></row></table3><table4
><row><simpleAvgPx>102.571607</simpleAvgPx><avgPx>102.571607</avgPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>57440.
100004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>28000</medianFilledVolume><medianOrdered
Volume>28000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.481071</price><volu
me>57389</volume><tradeTime>2020-02-
04T16:39:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3595</refPx></row></table3><table4>
<row><simpleAvgPx>102.525536</simpleAvgPx><avgPx>102.484138</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>59440.7
99984</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>29000</medianFilledVolume><medianOrderedV
olume>29000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.442222</price><volu
me>92197</volume><tradeTime>2020-02-
05T16:55:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.3611</refPx></row></table3><table4>
<row><simpleAvgPx>102.497407</simpleAvgPx><avgPx>102.508818</avgPx><highPx>102.53</hig
hPx><lowPx>102.442222</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>624278.69998</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>90000</medianFilledVolume><medianOrderedVolume>90000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.32
4</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.324</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table4><row><simpleAvgPx>102.474034</simpleAvgPx><avgPx>102.55884
5</avgPx><highPx>102.58</highPx><lowPx>102.37</lowPx></row></table4><table6><row><numO
rdRfq>4</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1269678.49999</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>233000</medianFilledVolume><medianOrderedVolume>124000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>1.669</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.6
69</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.620345</price><volu
me>59519</volume><tradeTime>2020-02-
10T16:53:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.4172</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.52</price><volume>
153780</volume><tradeTime>2020-02-
11T10:20:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.4328</refPx></row><row><startTime>
2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.540441</price><volu
me>139455</volume><tradeTime>2020-02-
11T16:40:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.4207</refPx></row></table3><table4>
<row><simpleAvgPx>102.573758</simpleAvgPx><avgPx>102.548563</avgPx><highPx>102.660833<
/highPx><lowPx>102.52</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><nu
mExecTrades>3</numExecTrades><totalValue>342512.200016</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>136000</medianFilledVolume><medianOrderedVolume>136000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.5
99</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.599</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.57</price><volume>
33848</volume><tradeTime>2020-02-
12T16:42:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.4059</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.65</price><volume>
20530</volume><tradeTime>2020-02-
13T16:42:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.32765</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>60000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa



bles><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5925</price><volum
e>20518</volume><tradeTime>2020-02-
14T16:41:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.4392</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>196000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.743846</price><volu
me>26713</volume><tradeTime>2020-02-
19T16:38:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.54415</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.661506</price><volu
me>170418</volume><tradeTime>2020-02-
20T16:50:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.35585</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.644595</price><volu
me>37978</volume><tradeTime>2020-02-
21T16:37:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.6624</refPx></row></table3><table4>
<row><simpleAvgPx>102.725811</simpleAvgPx><avgPx>102.725811</avgPx></row></table4><tabl
e6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>76017.0
99992</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>37000</medianFilledVolume><medianOrderedV
olume>37000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.607143</price><volu



me>143650</volume><tradeTime>2020-02-
25T16:42:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.63575</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.523333</price><volu
me>30756</volume><tradeTime>2020-02-
26T16:35:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.6381</refPx></row></table3><table4>
<row><simpleAvgPx>102.521354</simpleAvgPx><avgPx>102.52129</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>63563.19
999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>31000</medianFilledVolume><medianOrderedVolu
me>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-02-27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.36</price><volume>
4094</volume><tradeTime>2020-02-
27T16:37:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.33625</refPx></row></table3><table4
><row><simpleAvgPx>102.323629</simpleAvgPx><avgPx>102.289531</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>13093
0.600044</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>64000</medianFilledVolume><medianOrder
edVolume>64000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.211013</price><volu
me>159913</volume><tradeTime>2020-02-
28T16:36:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.25515</refPx></row></table3><table4
><row><simpleAvgPx>101.215506</simpleAvgPx><avgPx>101.211548</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17003
5.400066</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>84000</medianFilledVolume><medianOrder
edVolume>84000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
02+00:00</tradeDate><table3><row><startTime>2020-03-
02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.625</price><volume
>101625</volume><tradeTime>2020-03-
02T13:12:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.121</refPx></row><row><startTime>2
020-03-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.78099</price><volu
me>102798</volume><tradeTime>2020-03-



02T16:34:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.94605</refPx></row></table3><table4
><row><simpleAvgPx>101.705806</simpleAvgPx><avgPx>101.70496</avgPx><highPx>101.78099</
highPx><lowPx>101.625</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><nu
mExecTrades>3</numExecTrades><totalValue>254262.400015</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>100000</medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.4
16</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.416</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.13625</price><volu
me>40854</volume><tradeTime>2020-03-
03T16:38:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.194</refPx></row></table3><table4><
row><simpleAvgPx>101.973125</simpleAvgPx><avgPx>101.973125</avgPx></row></table4><table
6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>81578.5<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolume>4
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.156667</price><volu
me>24037</volume><tradeTime>2020-03-
09T16:47:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.49045</refPx></row></table3><table4
><row><simpleAvgPx>99.67607700000001</simpleAvgPx><avgPx>99.413113</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
105377.900004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>53000</medianFilledVolume><median
OrderedVolume>53000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.097317</price><volu
me>39809</volume><tradeTime>2020-03-
18T16:40:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.663483</refPx></row></table3><table4
><row><simpleAvgPx>96.94865900000001</simpleAvgPx><avgPx>96.999836</avgPx></row></tabl
e4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
59169.899999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>30500</medianFilledVolume><medianO
rderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>4.004</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>4.004</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table3><row><startTime>2020-03-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.94</price><volume>1
9388</volume><tradeTime>2020-03-
19T16:41:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.66033899999999</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>107000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.3</price><volume>68
11</volume><tradeTime>2020-03-
23T10:45:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.08505</refPx></row><row><startTime
>2020-03-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.55</price><volume>1
8534</volume><tradeTime>2020-03-
23T16:36:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.08505</refPx></row></table3><table4
><row><simpleAvgPx>97.483333</simpleAvgPx><avgPx>97.507576</avgPx><highPx>97.599999999
99999</highPx><lowPx>97.3</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq
><numExecTrades>3</numExecTrades><totalValue>32177.5</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>7000</medianFilledVolume><medianOrderedVolume>7500</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.68</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.68</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-



24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.26000000000001</pri
ce><volume>19852</volume><tradeTime>2020-03-
24T15:35:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.3247</refPx></row></table3><table4>
<row><simpleAvgPx>99.33</simpleAvgPx><avgPx>99.33</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>39732</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVolume>20000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>5.061</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.061</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table3><row><startTime>2020-03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.755</price><volume>
12968</volume><tradeTime>2020-03-
26T15:13:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.5233</refPx></row><row><startTime>
2020-03-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.024615</price><volu
me>13003</volume><tradeTime>2020-03-
26T17:13:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.5271</refPx></row></table3><table4>
<row><simpleAvgPx>99.889808</simpleAvgPx><avgPx>99.889808</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>25971.350
002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>13000</medianFilledVolume><medianOrderedVolu
me>13000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>6.116</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>6.116</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>725000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-03-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.340405</price><volu
me>73511</volume><tradeTime>2020-03-
31T15:36:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.12075</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw



><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>SLB 4 
12/21/25</name><identifier><ID>USU8066LAE49</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 6  1/2  
06/30/20</name><identifier><ID>IT0004907850</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.91</price><volume>
20582</volume><tradeTime>2020-01-
03T16:35:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.88</price><volume>
36625</volume><tradeTime>2020-01-
07T16:34:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.75</price><volume>
6576</volume><tradeTime>2020-01-
15T16:43:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.57</price><volume>
14359</volume><tradeTime>2020-01-
27T16:46:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>6
150</volume><tradeTime>2020-02-
04T16:44:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.48</price><volume>
5533</volume><tradeTime>2020-02-
05T17:01:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.41</price><volume>
10241</volume><tradeTime>2020-02-
07T16:50:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.16</price><volume>
51080</volume><tradeTime>2020-02-
25T16:56:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>5
095</volume><tradeTime>2020-03-
03T16:38:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.85</price><volume>
2037</volume><tradeTime>2020-03-
05T16:51:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.47</price><volume>
56417</volume><tradeTime>2020-03-
12T16:53:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCGIM 3.6 
02/28/20</name><identifier><ID>IT0004883689</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
201</volume><tradeTime>2020-01-
08T16:39:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.48</price><volume>
200</volume><tradeTime>2020-01-
17T16:43:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>
4018</volume><tradeTime>2020-01-
20T16:41:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>4
9347</volume><tradeTime>2020-02-
03T16:36:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><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></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DAIGR 1.4 
01/12/24</name><identifier><ID>DE000A169G15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2



><tradeDateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-
03-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>5820
</volume><tradeTime>2020-03-
24T16:53:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.64400000000001</refPx></row></table
3><table4><row><simpleAvgPx>97.61750000000001</simpleAvgPx><avgPx>97.61750000000001</
avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>11714.1</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>6000</medianFilledVolum
e><medianOrderedVolume>6000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.624</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.624</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>19.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-27+00:00</tradeDate><table3><row><startTime>2020-03-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45</price><volume>6
961</volume><tradeTime>2020-03-
27T16:42:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.08835000000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.549</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.549</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4
7</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>47</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>3325
0</volume><tradeTime>2020-03-
31T14:09:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>98.7024</refPx></row></table3><table4><
row><simpleAvgPx>96.29000000000001</simpleAvgPx><avgPx>96.29000000000001</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>67403</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>35000</medianFilledVolume><medianOr
deredVolume>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.63</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.63</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>6</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>6</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>ISPIM 3  1/2  
06/26/22</name><identifier><ID>XS1251080088</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta



ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DIS 2.3 
02/12/21</name><identifier><ID>US25468PDJ21</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANUK 3  1/8  
01/08/21</name><identifier><ID>US80281LAD73</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 4  3/8  
01/12/26</name><identifier><ID>US06738EAN58</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table



2><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 3  1/4  
01/12/21</name><identifier><ID>US06738EAL92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>4942000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HOG 2.85 
01/15/21</name><identifier><ID>USU24652AH96</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MACIFS 3.916 
PERP</name><identifier><ID>FR0012206217</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr
adeDateRtsTables><tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.5</price><volume>5
67500</volume><tradeTime>2020-02-
14T10:52:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>113.6199</refPx></row><row><startTime>
2020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114</price><volume>570
000</volume><tradeTime>2020-02-
14T14:18:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>113.62</refPx></row></table3><table4><r



ow><simpleAvgPx>113.75</simpleAvgPx><avgPx>113.75</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1137500</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.2705</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.270
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DB 4.1 
01/13/26</name><identifier><ID>US25152R2Y86</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DB 3  1/8  
01/13/21</name><identifier><ID>US25152R2X04</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RY 2  1/2  
01/19/21</name><identifier><ID>US78012KKU06</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>RABOBK 2  1/2  
01/19/21</name><identifier><ID>US21688AAF93</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COGPW 5 
02/01/21</name><identifier><ID>XS1005215634</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFXFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWRLN 0 
10/07/20</name><identifier><ID>XS1107307487</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NWRLN 0 
10/07/20</name><identifier><ID>XS1107305192</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBZNCR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 7 
PERP</name><identifier><ID>XS1346815787</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DBVXGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><tr



adeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.61</price><volume>
422440</volume><tradeTime>2020-02-
07T11:28:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.7424</refPx></row><row><startTime>
2020-02-
07T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.585</price><volume
>422340</volume><tradeTime>2020-02-
07T11:36:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.74055</refPx></row></table3><table4
><row><simpleAvgPx>105.5975</simpleAvgPx><avgPx>105.5975</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>844780</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.697</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.697</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.4</price><volume>2
10800</volume><tradeTime>2020-02-
21T15:32:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>105.47925</refPx></row></table3><table4
><row><simpleAvgPx>105.38</simpleAvgPx><avgPx>105.38</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>421520</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.722</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7
22</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.18</price><volume>
312540</volume><tradeTime>2020-02-
28T09:56:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.78425</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.8110000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.81100
00000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></ro



w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r



ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PINGLI 2  7/8  
01/19/21</name><identifier><ID>XS1344507972</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>STANLN 3.05 
01/15/21</name><identifier><ID>XS1346651737</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MQGAU 2.85 
01/15/21</name><identifier><ID>US55608RAV24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ABIBB 3.3 
02/01/23</name><identifier><ID>US035242AL09</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>91000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 6.04 
03/03/23</name><identifier><ID>XS0348222802</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DAFQFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 2.2 



03/10/22</name><identifier><ID>XS1139713553</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>3.276</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>3.276</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RLCONS 
0 
01/29/21</name><identifier><ID>XS1334819312</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-
02-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.635</price><volume
>261587</volume><tradeTime>2020-02-
17T13:57:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>105.074097</refPx></row></table3><table
4><row><simpleAvgPx>104.62</simpleAvgPx><avgPx>104.62</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>523100</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>25000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FTI 0  
7/8  
01/25/21</name><identifier><ID>XS1351586588</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.45</price><volume>
913050</volume><tradeTime>2020-01-
07T11:04:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.5175</refPx></row></table3><table4>
<row><simpleAvgPx>101.495</simpleAvgPx><avgPx>101.486</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1522290</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>750000</medianFilledVolume><medianOrderedVolume>750
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>1
008000</volume><tradeTime>2020-01-
31T10:52:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.72695</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>49
9000</volume><tradeTime>2020-03-
11T10:21:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.99735</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table3><row><startTime>2020-03-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><volume>1960
000</volume><tradeTime>2020-03-
17T09:43:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.136017</refPx></row></table3><table6



><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.25</price><volume>9
52500</volume><tradeTime>2020-03-
18T16:20:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>97.4025</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>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-23+00:00</tradeDate><table3><row><startTime>2020-03-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95</price><volume>9500
00</volume><tradeTime>2020-03-
23T14:37:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.0403</refPx></row></table3><table4><
row><simpleAvgPx>95.666667</simpleAvgPx><avgPx>95.89383599999999</avgPx><highPx>96.75<
/highPx><lowPx>95</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numEx
ecTrades>3</numExecTrades><totalValue>7000250</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>30
00000</medianFilledVolume><medianOrderedVolume>3000000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5985</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5985</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>147</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>147</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2020-03-24+00:00</tradeDate><table3><row><startTime>2020-03-
24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.875</price><volume>
767000</volume><tradeTime>2020-03-
24T14:39:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>95.95325</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>BNG Float 
10/05/21</name><identifier><ID>XS0671689502</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-



03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
402040</volume><tradeTime>2020-01-
03T15:26:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>8.006</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.006</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.53</price><volume>
502650</volume><tradeTime>2020-01-
22T10:04:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>5.644</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.644</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</price><volume>
201020</volume><tradeTime>2020-02-
04T09:32:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>5.853</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.853</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LVLT 5  1/8  
05/01/23</name><identifier><ID>US527298BF96</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CS 3  3/4  
03/26/25</name><identifier><ID>US225433AC55</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GS 2.7 
11/12/21</name><identifier><ID>XS1113247784</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-21+00:00</tradeDate><table3><row><startTime>2020-
02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>
100440</volume><tradeTime>2020-02-
21T16:25:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9104</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.638</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.638</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GE 5 
PERP</name><identifier><ID>US369604BQ57</ID><IDType>ISIN</IDType></identifier><classificatio
n><ID>DSMDMS</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2><t
radeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
RY 4.65 
01/27/26</name><identifier><ID>US780082AD52</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PBYGR 3  1/2  
11/17/20</name><identifier><ID>DE000A169GM5</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-
01-
30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.64</price><volume>2
09244</volume><tradeTime>2020-01-
30T14:00:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.799164</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.644</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.644</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>78</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>78</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>RENTEN 1  3/8  
12/15/20</name><identifier><ID>XS1353633750</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BAMIIM 5  1/2  
11/18/20</name><identifier><ID>IT0004966823</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTFOAB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-02+00:00</tradeDate><table3><row><startTime>2020-
01-
02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.586385</price><volu
me>67331</volume><tradeTime>2020-01-
02T16:34:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.72925</refPx></row></table3><table4
><row><simpleAvgPx>103.643192</simpleAvgPx><avgPx>103.590754</avgPx></row></table4><ta



ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>70027.
34999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>33800</medianFilledVolume><medianOrderedV
olume>33800</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table3><row><startTime>2020-01-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume>2
0660</volume><tradeTime>2020-01-
06T16:31:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.58515</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
07+00:00</tradeDate><table3><row><startTime>2020-01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.531</price><volume
>16564</volume><tradeTime>2020-01-
07T16:35:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.525</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>2020-01-
08+00:00</tradeDate><table3><row><startTime>2020-01-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.601</price><volume
>51800</volume><tradeTime>2020-01-
08T16:39:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5305</refPx></row></table3><table4>
<row><simpleAvgPx>103.6005</simpleAvgPx><avgPx>103.600899</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>57602.1</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>27800</medianFilledVolume><medianOrderedVolume>27
800</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table3><row><startTime>2020-01-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.401</price><volume
>4136</volume><tradeTime>2020-01-
09T16:56:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6186</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table3><row><startTime>2020-01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.568187</price><volu
me>13256</volume><tradeTime>2020-01-
10T16:42:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6936</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.598534</price><volu
me>55114</volume><tradeTime>2020-01-
13T16:45:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.70085</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.601247</price><volu
me>56151</volume><tradeTime>2020-01-
14T16:49:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.836502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.602</price><volume
>64854</volume><tradeTime>2020-01-
15T16:43:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6018</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.60145</price><volu
me>18855</volume><tradeTime>2020-01-
16T16:46:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.596</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>2020-01-
17+00:00</tradeDate><table3><row><startTime>2020-01-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.613592</price><volu
me>131589</volume><tradeTime>2020-01-
17T16:43:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.66765</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table3><row><startTime>2020-01-
20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.799</price><volume
>103799</volume><tradeTime>2020-01-
20T10:56:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.6542</refPx></row><row><startTime>
2020-01-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.601</price><volume
>2693</volume><tradeTime>2020-01-



20T16:41:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.67765</refPx></row></table3><table4
><row><simpleAvgPx>103.691333</simpleAvgPx><avgPx>103.770475</avgPx><highPx>103.799</h
ighPx><lowPx>103.601</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><num
ExecTrades>3</numExecTrades><totalValue>132411.126</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>25000</medianFilledVolume><medianOrderedVolume>25000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2020-01-21+00:00</tradeDate><table3><row><startTime>2020-01-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.518075</price><volu
me>16562</volume><tradeTime>2020-01-
21T16:37:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5999</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table3><row><startTime>2020-01-
22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.403</price><volume
>56251</volume><tradeTime>2020-01-
22T16:57:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.66205</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table3><row><startTime>2020-01-
23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.433</price><volume
>18411</volume><tradeTime>2020-01-
23T16:45:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5895</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
24+00:00</tradeDate><table3><row><startTime>2020-01-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.450055</price><volu
me>67863</volume><tradeTime>2020-01-
24T16:48:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.5814</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.418888</price><volu
me>74047</volume><tradeTime>2020-01-
27T16:47:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.4125</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-



28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.349815</price><volu
me>11161</volume><tradeTime>2020-01-
28T16:52:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.49545</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table3><row><startTime>2020-01-
29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>3
312</volume><tradeTime>2020-01-
29T16:43:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.4686</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.481</price><volume
>19661</volume><tradeTime>2020-01-
30T16:42:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.68635</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table3><row><startTime>2020-01-
31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.358</price><volume
>1240</volume><tradeTime>2020-01-
31T16:58:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6858</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.374</price><volume
>2067</volume><tradeTime>2020-02-
03T16:36:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6186</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.453</price><volume
>61657</volume><tradeTime>2020-02-
04T16:44:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.525</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>2020-02-



05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.485571</price><volu
me>36219</volume><tradeTime>2020-02-
05T17:02:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.7427</refPx></row></table3><table4>
<row><simpleAvgPx>103.467786</simpleAvgPx><avgPx>103.481125</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>41392.4
4999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVol
ume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table3><row><startTime>2020-02-
06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.401</price><volume
>206</volume><tradeTime>2020-02-
06T16:42:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.738</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>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.416</price><volume
>25854</volume><tradeTime>2020-02-
07T16:47:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.68805</refPx></row></table3><table4
><row><simpleAvgPx>103.439</simpleAvgPx><avgPx>103.446256</avgPx><highPx>103.5</highPx>
<lowPx>103.401</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>82343.22</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500
0</medianFilledVolume><medianOrderedVolume>25000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2020-02-10+00:00</tradeDate><table3><row><startTime>2020-02-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.44415</price><volu
me>30412</volume><tradeTime>2020-02-
10T16:53:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6913</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
11+00:00</tradeDate><table3><row><startTime>2020-02-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.411</price><volume
>5791</volume><tradeTime>2020-02-
11T16:40:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6879</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.694</price><volume



>1036940</volume><tradeTime>2020-02-
18T10:12:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>103.63075</refPx></row><row><startTime
>2020-02-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.386978</price><volu
me>92014</volume><tradeTime>2020-02-
18T16:37:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.63075</refPx></row></table3><table4
><row><simpleAvgPx>103.540489</simpleAvgPx><avgPx>103.668908</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>11289
54.409975</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>544500</medianFilledVolume><medianOrde
redVolume>544500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.30843</price><volu
me>22108</volume><tradeTime>2020-02-
19T16:38:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.76295</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.312</price><volume
>51242</volume><tradeTime>2020-02-
20T16:50:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.611397</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
21+00:00</tradeDate><table3><row><startTime>2020-02-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.312</price><volume
>5372</volume><tradeTime>2020-02-
21T16:37:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.6175</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.421</price><volume
>1024</volume><tradeTime>2020-03-
03T16:38:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.564796</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250500</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2020-03-
05+00:00</tradeDate><table3><row><startTime>2020-03-



05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.52</price><volume>
41008</volume><tradeTime>2020-03-
05T16:52:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.961304</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>202
0</volume><tradeTime>2020-03-
11T16:53:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.798401</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table3><row><startTime>2020-03-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81713</price><volu
me>32664</volume><tradeTime>2020-03-
13T16:46:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>99.000214</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table3><row><startTime>2020-03-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.108888</price><volu
me>50054</volume><tradeTime>2020-03-
16T16:36:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.258003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table3><row><startTime>2020-03-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.890367</price><volu
me>299671</volume><tradeTime>2020-03-
18T16:40:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.792542</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>PRMIM 7 
12/04/21</name><identifier><ID>IT0005152241</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DCFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GHLGRP 4  1/8  
06/14/21</name><identifier><ID>BE0002497726</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFGFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
01/26/26</name><identifier><ID>XS1341083555</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2020-02-17+00:00</tradeDate><table3><row><startTime>2020-02-
17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34999999999999</pri
ce><volume>29505</volume><tradeTime>2020-02-
17T11:54:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>98.265213</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>4.365</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>4.365</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>ISPIM Float 
01/26/23</name><identifier><ID>XS1341083639</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 7  1/2  
08/01/26</name><identifier><ID>US345370BP43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TLN 6  1/2  
06/01/25</name><identifier><ID>US87422VAA61</ID><IDType>ISIN</IDType></identifier><classifi



cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PG 1.85 
02/02/21</name><identifier><ID>US742718EN58</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SVC 5  1/4  
02/15/26</name><identifier><ID>US44106MAV46</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 4  1/8  
02/17/26</name><identifier><ID>US00206RCT77</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 2.8 
02/17/21</name><identifier><ID>US00206RCR12</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>T 3.6 
02/17/23</name><identifier><ID>US00206RCS94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-31+00:00</tradeDate><table3><row><startTime>2020-
03-
31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.58</price><volume>
128225</volume><tradeTime>2020-03-
31T14:03:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>102.90175</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t



able9><row><meanTimeAcceptToExecSecs>0.593</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.593</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35.001</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35.001</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>ACAFP 2.7 
07/15/25</name><identifier><ID>FR0012737963</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.001</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table4><row><simpleAvgPx>109.175</simpleAvgPx><avgPx>109.175</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>10480800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4800000</medianFilledVolu
me><medianOrderedVolume>4800000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>1.144</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>1.144</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>27.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2020-03-13+00:00</tradeDate><table3><row><startTime>2020-03-
13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.389</price><volume
>5169</volume><tradeTime>2020-03-
13T10:03:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>107.477402</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>5.261</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.261</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest



ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SBUX 
2.1 
02/04/21</name><identifier><ID>US855244AJ85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EZJLN 1  3/4  
02/09/23</name><identifier><ID>XS1361115402</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-26+00:00</tradeDate><table3><row><startTime>2020-
03-
26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83</price><volume>2490
00</volume><tradeTime>2020-03-
26T14:58:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>82.67489999999999</refPx></row></table
3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.805</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.805</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ENBL 5 
05/15/44</name><identifier><ID>US292480AJ92</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MCFP 0 
02/16/21</name><identifier><ID>FR0013113073</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZXXB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GS Float 
01/15/26</name><identifier><ID>XS1267261805</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>34000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
MOBYIT 7  3/4  
02/15/23</name><identifier><ID>XS1361301457</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>KFINKK 7.9 
02/17/26</name><identifier><ID>XS1323608635</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NCX 5  1/4  
08/01/23</name><identifier><ID>USC67111AF82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CCL 1  5/8  



02/22/21</name><identifier><ID>XS1319820624</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BACRED Float 
07/15/22</name><identifier><ID>XS1257188687</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 3  1/4  
02/23/26</name><identifier><ID>US037833BY53</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CMCSA 2  3/4  
03/01/23</name><identifier><ID>US20030NBR17</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2  1/4  
02/23/21</name><identifier><ID>US037833BS85</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL 2.85 



02/23/23</name><identifier><ID>US037833BU32</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AAPL Float 
02/23/21</name><identifier><ID>US037833BT68</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>IBM 3.45 
02/19/26</name><identifier><ID>US459200JG74</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SEB 0  3/4  
08/24/21</name><identifier><ID>XS1370669639</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table4><row><simpleAvgPx>101.5225</simpleAvgPx><avgPx>101.5225</av
gPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>16243600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>8000000</medianFilledVo
lume><medianOrderedVolume>8000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.585</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.585</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>33.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>PM 2  3/4  
02/25/26</name><identifier><ID>US718172BT54</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GM 6.6 
04/01/36</name><identifier><ID>US37045VAK61</ID><IDType>ISIN</IDType></identifier><classific



ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEP 2.85 
02/24/26</name><identifier><ID>US713448DF24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EIB Float 
06/22/20</name><identifier><ID>XS0220507023</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVCFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-03+00:00</tradeDate><table3><row><startTime>2020-
01-
03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.83</price><volume>
204684</volume><tradeTime>2020-01-
03T14:42:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>203000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.947</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>2.947</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2020-01-22+00:00</tradeDate><table3><row><startTime>2020-01-
22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.72</price><volume>
205468</volume><tradeTime>2020-01-
22T14:57:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>5.046</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.046</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GS 3  3/4  
02/25/26</name><identifier><ID>US38143U8H71</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TEMASE 0  1/2  
03/01/22</name><identifier><ID>XS1373130902</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>



<tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>710000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GS Float 
02/25/21</name><identifier><ID>US38143U8G98</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEMASE 1  1/2  
03/01/28</name><identifier><ID>XS1373131546</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LYB 1  7/8  
03/02/22</name><identifier><ID>XS1373987707</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>K 3  1/4  
04/01/26</name><identifier><ID>US487836BP25</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PHM 5  1/2  
03/01/26</name><identifier><ID>US745867AW12</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GM 4.2 
03/01/21</name><identifier><ID>US37045XBF24</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-



27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JNJ 1.65 
03/01/21</name><identifier><ID>US478160BS27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>JNJ 2.45 
03/01/26</name><identifier><ID>US478160BY94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM 2 
03/04/23</name><identifier><ID>XS1374865555</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 3.043 
03/01/26</name><identifier><ID>US30231GAT94</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>XOM 2.726 
03/01/23</name><identifier><ID>US30231GAR39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0



</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TKAGR 2  3/4  
03/08/21</name><identifier><ID>DE000A2AAPF1</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-31+00:00</tradeDate><table3><row><startTime>2020-01-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.6</price><volume>1
574800</volume><tradeTime>2020-01-
31T10:46:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.5254</refPx></row><row><startTime>
2020-01-
31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.6</price><volume>3
20040</volume><tradeTime>2020-01-
31T11:37:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.5489</refPx></row></table3><table4>
<row><simpleAvgPx>101.6</simpleAvgPx><avgPx>101.6</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1894840</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>932500</medianFilledVolume><medianOrderedVolume>1000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14.333333</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-14+00:00</tradeDate><table3><row><startTime>2020-02-
14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.9</si
mpleAvgExecutedPx><totalValue>1019000</totalValue></row></table3><table6><row><numOrdRf



q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>2</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
18+00:00</tradeDate><table3><row><startTime>2020-02-
18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.46</price><volume>
202920</volume><tradeTime>2020-02-
18T13:19:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3856</refPx></row></table3><table4>
<row><simpleAvgPx>101.585</simpleAvgPx><avgPx>101.638571</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>711470</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolume>20
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
19+00:00</tradeDate><table3><row><startTime>2020-02-
19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</price><volume>
1532412</volume><tradeTime>2020-02-
19T09:38:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.3525</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>12000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.274</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.274</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
31+00:00</tradeDate><table3><row><startTime>2020-03-
31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97</price><volume>2910
00</volume><tradeTime>2020-03-
31T10:52:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>96.4061</refPx></row></table3><table4><
row><simpleAvgPx>96.7</simpleAvgPx><avgPx>96.7</avgPx></row></table4><table6><row><num
OrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>580200</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.5855</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5855</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>50</medianTimeRequestToQuoteSecs></row></table9></tr



adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DE 2.8 
03/06/23</name><identifier><ID>US24422ETG43</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HSBC Float 
03/08/21</name><identifier><ID>US404280AX71</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>YKBNK 8  1/2  
03/09/26</name><identifier><ID>XS1376681067</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>NESNVX 1  7/8  
03/09/21</name><identifier><ID>XS1376845860</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><



tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TELEFO 0 
03/09/21</name><identifier><ID>XS1377251423</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-30+00:00</tradeDate><table3><row><startTime>2020-01-
30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.93000000000001</pri
ce><volume>999300</volume><tradeTime>2020-01-
30T10:38:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.0012</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
11+00:00</tradeDate><table4><row><simpleAvgPx>99.97</simpleAvgPx><avgPx>99.97</avgPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>4998500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolume><m
edianOrderedVolume>2500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.736</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.736</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><volume>1
99880</volume><tradeTime>2020-02-
13T15:03:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.00365</refPx></row></table3><table4
><row><simpleAvgPx>99.94499999999999</simpleAvgPx><avgPx>99.94499999999999</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>399780</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-



28+00:00</tradeDate><table3><row><startTime>2020-02-
28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>19
96000</volume><tradeTime>2020-02-
28T09:35:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.9088</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>2020-03-
12+00:00</tradeDate><table3><row><startTime>2020-03-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.2</price><volume>49
6000</volume><tradeTime>2020-03-
12T15:47:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.49495</refPx></row></table3><table4>
<row><simpleAvgPx>99.2</simpleAvgPx><avgPx>99.2</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>992000</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EBAY 3.8 
03/09/22</name><identifier><ID>US278642AN33</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM 1.8 
12/23/20</name><identifier><ID>IT0005055071</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-07+00:00</tradeDate><table3><row><startTime>2020-
01-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.530909</price><volu
me>44233</volume><tradeTime>2020-01-
07T16:37:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.224297</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.61</price><volume>
704270</volume><tradeTime>2020-01-
13T13:43:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>100.2341</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
14+00:00</tradeDate><table3><row><startTime>2020-01-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.55</price><volume>
12066</volume><tradeTime>2020-01-
14T16:35:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.250099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
15+00:00</tradeDate><table3><row><startTime>2020-01-
15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>
10056</volume><tradeTime>2020-01-
15T16:41:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.2677</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table3><row><startTime>2020-01-
16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>5
0300</volume><tradeTime>2020-01-
16T16:43:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.296097</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.63</price><volume>
70441</volume><tradeTime>2020-01-
27T16:34:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.304001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>
34190</volume><tradeTime>2020-01-
30T16:34:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.377403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table3><row><startTime>2020-02-
05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.59</price><volume>
34200</volume><tradeTime>2020-02-
05T16:55:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.488998</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
07+00:00</tradeDate><table3><row><startTime>2020-02-
07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
38243</volume><tradeTime>2020-02-
07T16:47:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.500999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.64</price><volume>
24153</volume><tradeTime>2020-02-
12T16:41:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.575203</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table3><row><startTime>2020-02-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volume>
201300</volume><tradeTime>2020-02-
13T16:42:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.571098</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
24+00:00</tradeDate><table3><row><startTime>2020-02-
24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>2
8168</volume><tradeTime>2020-02-
24T16:41:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.546501</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.73</price><volume>
2014</volume><tradeTime>2020-02-
27T16:37:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.486198</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>



<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table3><row><startTime>2020-02-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>
30222</volume><tradeTime>2020-02-
28T16:37:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.618698</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
03+00:00</tradeDate><table3><row><startTime>2020-03-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.63</price><volume>
32201</volume><tradeTime>2020-03-
03T16:38:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.675003</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.95</price><volume>
4038</volume><tradeTime>2020-03-
09T16:47:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.835899</refPx></row></table3><table
4><row><simpleAvgPx>100.78</simpleAvgPx><avgPx>100.647778</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>36233.2</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>18000</medianFilledVolume><medianOrderedVolume>18
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
10+00:00</tradeDate><table3><row><startTime>2020-03-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.66</price><volume>
4026</volume><tradeTime>2020-03-
10T16:36:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.725502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table3><row><startTime>2020-03-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.78</price><volume>
8062</volume><tradeTime>2020-03-
11T16:53:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.480103</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>BNP 2  7/8  
10/01/26</name><identifier><ID>XS1378880253</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-



18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ACAFP 4.2 
12/28/22</name><identifier><ID>FR0010975656</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-08+00:00</tradeDate><table3><row><startTime>2020-
01-
08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.36</price><volume>
449440</volume><tradeTime>2020-01-
08T14:15:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.175499</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NSANY 
2.55 
03/08/21</name><identifier><ID>USU65478AT30</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
20+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FAF 4.3 
02/01/23</name><identifier><ID>US31847RAE27</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MS 1  3/4  
03/11/24</name><identifier><ID>XS1379171140</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-



17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.15</price><volume>
212300</volume><tradeTime>2020-01-
17T13:04:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>106.25955</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.232</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.232</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>367</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>367</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>HYUCAP 2  7/8  
03/16/21</name><identifier><ID>USY3815NAV39</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HMSOLN 1  3/4  
03/15/23</name><identifier><ID>XS1379158550</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRK 2  3/4  
03/15/23</name><identifier><ID>US084670BR84</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>180000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BRK 3  1/8  
03/15/26</name><identifier><ID>US084670BS67</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DISCA 4.9 
03/11/26</name><identifier><ID>US25470DAL38</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BRK 2.2 
03/15/21</name><identifier><ID>US084670BQ02</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AR 5  5/8  
06/01/23</name><identifier><ID>US03674XAF33</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BRK 0  1/2  
03/13/20</name><identifier><ID>XS1380333929</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 4  1/2  
01/23/26</name><identifier><ID>US71654QBW15</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-01-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-



19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PEMEX 5  1/8  
03/15/23</name><identifier><ID>XS1379158048</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-20+00:00</tradeDate><table3><row><startTime>2020-
01-
20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.88</price><volume>
223760</volume><tradeTime>2020-01-
20T13:52:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>112.1813</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.765</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.765</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>KNFP Float 
12/15/21</name><identifier><ID>FR0010405894</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-04+00:00</tradeDate><table3><row><startTime>2020-
02-
04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</pri
ce><volume>499500</volume><tradeTime>2020-02-
04T10:02:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.619</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.619</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum



e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KCHOL 5  1/4  
03/15/23</name><identifier><ID>XS1379145656</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LB 6  7/8  
11/01/35</name><identifier><ID>US501797AL82</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-01-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-
04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
FEMSA 1  3/4  
03/20/23</name><identifier><ID>XS1378895954</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DT Float 
04/03/20</name><identifier><ID>XS1382791892</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FLR 1  3/4  



03/21/23</name><identifier><ID>XS1382385471</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-17+00:00</tradeDate><table3><row><startTime>2020-
01-
17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.6</price><volume>3
04800</volume><tradeTime>2020-01-
17T09:44:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.41425</refPx></row></table3><table4
><row><simpleAvgPx>101.1</simpleAvgPx><avgPx>101.1</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>606600</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.01</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.01</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.5</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>27.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-05+00:00</tradeDate><table3><row><startTime>2020-03-
05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.84999999999999</pri
ce><volume>94850</volume><tradeTime>2020-03-
05T13:17:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.0925</refPx></row></table3><table4><
row><simpleAvgPx>94.84999999999999</simpleAvgPx><avgPx>94.84999999999999</avgPx><high
Px>94.84999999999999</highPx><lowPx>94.84999999999999</lowPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>379400</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ICICI 4 
03/18/26</name><identifier><ID>US45112FAJ57</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 3.161 
03/17/21</name><identifier><ID>XS1382378690</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-23+00:00</tradeDate><table3><row><startTime>2020-
01-
23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><volume>



254125</volume><tradeTime>2020-01-
23T14:58:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.4543</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.645</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.645</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>82</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>82</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>CAR 6  3/8  
04/01/24</name><identifier><ID>USU05375AP26</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table
2><tradeDateRtsTables><tradeDate>2020-02-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>HYNMTR 3 
03/18/21</name><identifier><ID>US44891CAF05</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SANTAN 3  1/4  
04/04/26</name><identifier><ID>XS1384064587</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-03-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 3.336 
03/18/21</name><identifier><ID>US345397XW88</ID><IDType>ISIN</IDType></identifier><classifi
cation><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>USD</currency></table2
><tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM



MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
05/15/20</name><identifier><ID>IT0005010662</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2><
tradeDateRtsTables><tradeDate>2020-01-10+00:00</tradeDate><table3><row><startTime>2020-
01-
10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
30096</volume><tradeTime>2020-01-
10T16:36:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.352303</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
13+00:00</tradeDate><table3><row><startTime>2020-01-
13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.32</price><volume>
30096</volume><tradeTime>2020-01-
13T16:42:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.350502</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
27+00:00</tradeDate><table3><row><startTime>2020-01-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.28</price><volume>
20056</volume><tradeTime>2020-01-
27T16:34:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.331802</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
28+00:00</tradeDate><table3><row><startTime>2020-01-
28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.28</price><volume>
60168</volume><tradeTime>2020-01-
28T16:37:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.331001</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-01-
30+00:00</tradeDate><table3><row><startTime>2020-01-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
10027</volume><tradeTime>2020-01-
30T16:34:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.320099</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
03+00:00</tradeDate><table3><row><startTime>2020-02-
03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
10027</volume><tradeTime>2020-02-



03T16:34:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.3088</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
04+00:00</tradeDate><table3><row><startTime>2020-02-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>
70189</volume><tradeTime>2020-02-
04T16:39:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.312798</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
12+00:00</tradeDate><table3><row><startTime>2020-02-
12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><volume>
30075</volume><tradeTime>2020-02-
12T16:41:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.287399</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
14+00:00</tradeDate><table3><row><startTime>2020-02-
14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
10024</volume><tradeTime>2020-02-
14T16:41:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.287201</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
17+00:00</tradeDate><table3><row><startTime>2020-02-
17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.24</price><volume>
10024</volume><tradeTime>2020-02-
17T16:36:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.281601</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
20+00:00</tradeDate><table3><row><startTime>2020-02-
20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.23</price><volume>
60138</volume><tradeTime>2020-02-
20T16:50:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.274498</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
25+00:00</tradeDate><table3><row><startTime>2020-02-
25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.23</price><volume>
10023</volume><tradeTime>2020-02-



25T16:41:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.280403</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
26+00:00</tradeDate><table3><row><startTime>2020-02-
26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.23</price><volume>
30069</volume><tradeTime>2020-02-
26T16:35:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.388901</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-02-
27+00:00</tradeDate><table3><row><startTime>2020-02-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.81</price><volume>9
981</volume><tradeTime>2020-02-
27T16:37:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.403702</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
09+00:00</tradeDate><table3><row><startTime>2020-03-
09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.07</price><volume>
100070</volume><tradeTime>2020-03-
09T16:47:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.453697</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>REMSJ 2  5/8  
03/22/21</name><identifier><ID>XS1383319974</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DCFSGR</ID><IDType>CFI</IDType></classification><currency>GBP</currency></table2>
<tradeDateRtsTables><tradeDate>2020-02-
06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>SAPSJ 4 
04/01/23</name><identifier><ID>XS1383922876</ID><IDType>ISIN</IDType></identifier><classific
ation><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>EUR</currency></table2>
<tradeDateRtsTables><tradeDate>2020-01-
22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-02-07+00:00</tradeDate><table3><row><startTime>2020-02-
07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.84</price><volume>
100840</volume><tradeTime>2020-02-
07T14:08:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.9656</refPx></row></table3><table6>



<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.903</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.903</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2020-03-
24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2020-03-
25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables></marketSegment></Rts27> 


